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PEEFACE 

rMHE  present  volume  consists  substantially  of  a  course  of 
lectures  which,  by  special  invitation  of  the  authorities, 
I  delivered  in  the  University  of  Calcutta  during  parts  of  January 
and  February,  1913.  The  invitation  was  accompanied  by  a 
stipulation  that  the  lectures  should  be  published. 

As  regards  choice  of  subject  for  the  course,  I  was  allowed 
complete  freedom.  It  was  intimated  that  the  class  would  be 
mainly  or  entirely  of  a  post-graduate  standing.  What  was 
desired,  above  all,  was  an  exposition  of  some  subject  that,  later 
on,  might  suggest  openings  to  those  who  had  the  will  and  the 
skill  to  pursue  research. 

Accordingly  I  selected  a  subject,  which  may  be  regarded  as 
being  still  in  not  very  advanced  stages  of  development,  and  into 
the  exposition  of  which  I  could  incorporate  some  results  of  my 
own  which  had  been  in  my  possession  for  some  time.  Owing 
to  the  limitations  of  the  period  over  which  the  course  should 
extend,  it  was  not  practicable  to  make  the  lectures  a  systematic 
discussion  of  the  whole  subject;  and  I  therefore  had  to  choose 
portions,  in  order  to  discuss  a  variety  of  topics  and  to  indicate 
some  paths  along  which  further  progress  might  be  possible.  Thus, 
instead  of  concentrating  upon  one  particular  issue,  I  preferred  to 
deal  with  several  distinct  lines  of  investigation,  even  though 
their  treatment  had  to  be  relatively  brief. 
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Wherever  it  was  possible  to  refer  to  books  or  to  memoirs, 
I  duly  referred  my  students  to  the  authorities.  In  particular, 
I  urged  them  to  prepare  themselves  so  that  they  could  proceed 
to  the  study  of  algebraic  functions  of  two  variables;  because 
happily,  in  that  region,  there  is  the  treatise  by  Picard  and 
Simart,  Fonctions  algebiiques  de  deux  variables  independantes, 
which  includes  an  account  of  the  researches  made  by  Picard 
and  others  in  the  last  thirty  years.  As  this  treatise  is  so  full, 
I  made  no  attempt  to  give  to  my  students  what  could  only 
have  been  a  truncated  account  of  the  elements  of  that  theory; 
but,  as  will  be  seen,  what  I  did  was  to  restate  some  of  its 
problems  from  a  different  (and,  as  I  think,  a  more  general) 
point  of  view. 

At  several,  stages  in  my  lectures,  I  deviated  from  the  almost 
usual  practice  of  dealing  with  only  a  single  uniform  function 
of  two  complex  variables.  I  thought  it  preferable  to  deal 
with  two  dependent  variables  as  functions  of  two  independent 
variables.  Characteristic  properties  of  the  variation  of  uniform 
analytic  functions  of  two  variables  are  brought  into  fuller 
discussion,  when  two  such  functions  are  regarded  simultaneously. 
The  combination  of  at  least  two  such  functions  is  necessary 
when  the  general  theory  of  quadruply-periodic  functions  is  under 
review.  The  same  combination  of  two  functions  seems  to  me 
desirable  in  the  general  discussion  of  the  theory  of  algebraic 
functions  of  two  variables  whether  these  occur,  or  do  not  occur, 
in  connection  with  quadruply-periodic  functions;  the  considera- 
tion of  relations  between  independent  variables  and  dependent 
variables  is  thereby  made  more  complete,  and  illustrations  will 
be  found  in  the  course  of  the  book.  Even  in  the  simplest  case 
that  has  any  significance,  when  these  algebraic  relations  are 
nothing  more  than  the  expression  of  the  lineo-linear  substitutions, 
it  is  of  course  necessary  to  have  two  new  variables  expressible  in 
terms  of  the  variables  already  adopted. 
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The  following  is  a  summary  outline  of  the  whole  course  of 
lectures. 

The  first  Chapter  deals  with  the  various  suggestions  that  have 
been  made  for  the  geometrical  representation  of  two  complex 
variables.  The  intuitive  usefulness  of  the  Argand  representation, 
when  we  are  concerned  with  functions  of  a  single  independent 
complex  variable,  is  universally  recognised;  but  there  seems 
to  be  a  deficiency  in  the  usefulness  of  each  of  the  geometrical 
representations  when  more  than  a  single  independent  complex 
variable  occurs. 

The  second  Chapter  is  devoted  to  the  consideration  of  the 
analytical  properties  of  the  lineo-linear  substitution,  defining  two 
variables  in  terms  of  two  others,  each  uniquely  by  means  of  the 
others.  It  is  a  generalisation  of  the  homographic  substitution 
for  a  single  variable;  some  of  the  properties  of  the  latter  are 
extended  to  the  case  when  there  are  two  variables.  In  particular, 
insistence  is  laid  upon  certain  invariantive  properties  of  such 
substitutions. 

The  third  Chapter  is  concerned  with  the  expressibility  of 
uniform  analytic  functions  in  power-series.  The  limitation  of 
the  range  of  convergence  of  such  series  leads  to  the  notion  of 
the  various  kinds  of  singularity  which,  under  the  classification 
made  by  Weierstrass,  uniform  analytic  functions  can  possess. 

The  fourth  Chapter  is  devoted  to  the  consideration  of  the 
form  of  a  uniform  analytic  function  in  the  immediate  vicinity 
of  any  assigned  place  in  the  field  of  variation.  The  central 
theorem  is  due  to  Weierstrass,  and  was  established  by  him  for 
functions  of  n  variables ;  I  have  developed  it  in  some  detail  when 
there  are  only  two  variables ;  and  it  is  applied  to  the  description 
of  the  behaviour  of  a  function  in  the  vicinity  of  any  one  of  its 
various  classes  of  places,  whether  ordinary  or  singular. 

The  fifth  Chapter  is  occupied  with  two  constructive  theorems, 
both  of  them  originally  enunciated  (without  proof)  by  Weierstrass, 
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as  to  the  character  of  functions  either  entirely  devoid  or  almost 
devoid  of  essential  singularities.  A  function,  entirely  devoid  of 
essential  singularities,  is  expressible  as  a  rational  function  of  the 
variables;  the  proof  given  is  a  modification  of  the  proof  first 
given  by  Hurwitz.  A  function,  which  has  essential  singularities 
only  in  the  infinite  parts  of  the  field  of  variation,  is  expressible 
as  the  quotient  of  two  functions  which  are  regular  in  all  finite 
parts  of  the  field ;  the  proof,  which  is  given,  follows  Cousin's 
investigations  for  the  general  case  of  n  variables. 

The  next  Chapter  is  devoted  to  integrals.  The  earlier 
paragraphs  are  concerned  with  double  integrals  of  quantities 
which  are  uniform  functions  of  two  variables;  after  an  exposition 
of  Poincare"s  extension  of  Cauchy's  main  integral  theorem,  these 
paragraphs  are  mainly  occupied  with  simple  examples  of  a  subject 
which  awaits  further  development.  The  later  paragraphs  are 
concerned  with  integrals,  whether  single  or  double,  of  algebraic 
functions,  a  theory  to  which  Picard's  investigations  have  made 
substantial  contributions.  In  restating  the  problems  for  the  sake 
of  students,  I  took  the  line  of  introducing  a  couple  of  algebraic 
functions,  instead  of  only  a  single  algebraic  function,  of  two 
variables,  so  that  there  may  be  complete  liberty  of  selection  of 
two  independent  variables.  The  geometry  of  surfaces  has  led 
to  valuable  results  connected  with  integrals  of  algebraic  functions 
of  two  variables,  just  as  the  geometry  of  curves  led  to  valuable 
results  connected  with  integrals  of  algebraic  functions  of  one 
variable.  But  my  own  view  is  that  the  development  of  the 
theory,  however  much  it  has  been  helped  by  the  geometry,  must 
(under  present  methods)  ultimately  be  made  to  depend  completely 
upon  analysis.  This  will  be  more  complicated  when  two  alge- 
braic equations  are  propounded  than  when  there  is  only  a 
single  equation;  but  its  character  will  be  unaltered.  And  so 
I  have  stated  the  problem  for  what  seems  to  me  the  more 
general  case. 
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In  Chapter  VII I  have  discussed  the  behaviour  of  two  uniform 
analytic  functions  considered  simultaneously.  In  particular,  when 
the  functions  are  independent  and  free  (in  the  sense  that  they 
have  no  common  factor),  it  is  shewn  that  their  level  places  are 
isolated;  and  the  investigations  in  Chapter  IV  are  used  to  obtain 
an  expression  for  the  multiplicity  of  occurrence  of  such  a  level 
place,  when  it  is  not  simple. 

The  last  Chapter  is  devoted  to  the  foundations  of  the  theory 
of  uniform  periodic  functions  of  two  variables.  In  the  early  part 
of  the  chapter,  I  have  worked  out  the  various  kinds  of  cases  that 
can  occur.  The  method  may  be  deemed  tedious ;  it  certainly 
could  not  be  used  for  the  functions  of  n  variables  with  not  more 
than  2n  sets  of  periods ;  but  it  brings  into  relief  the  discrimination 
between  the  cases  which,  stated  initially  only  from  the  point  of 
view  of  periodicity,  are  degenerate  or  resoluble  or  impossible  or 
actual.  The  theta-fu notions  are  then  introduced  on  the  basis  of 
a  result  in  Chapter  V ;  and  the  discrimination  between  functions 
with  three  period-pairs  and  those  with  four  period-pairs  is  indicated. 
Later,  some  theorems  enunciated  (but  not  proved)  by  Weierstrass 
are  established  for  functions  of  two  variables,  together  with  some 
extensions,  all  these  being  concerned  with  algebraic  relations 
between  homoperiodic  uniform  functions  devoid  of  essential  sin- 
gularities in  the  finite  part  of  the  field  of  variation.  The  Chapter 
concludes  with  some  simple  examples  belonging  to  the  simplest 
class  of  hyperelliptic  functions.  But  I  have  not  attempted,  in 
these  lectures,  to  expound  the  details  of  the  theory  of  quadruply- 
periodic  functions  of  two  variables;  it  can  be  found  in  specific 
treatises  to  which  references  are  given  in  the  text. 

My  whole  purpose,  in  the  Calcutta  course,  was  to  deal  with 
a  selection  of  •  principles  and  of  generalities  that  belong  to  the 
initial  stages  of  the  theory  of  functions  of  two  complex  variables. 
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Often  before,  I  have  had  to  thank  the  Staff  of  the  Cambridge 
University.  Press  for  their  efficient  help  during  the  progress  of 
proof-sheets  of  my  books.  This  volume  has  made  special  demands 
upon  their  patience;  throughout,  as  is  their  custom  within  my 
experience,  they  have  met  my  wishes  with  readiness  and  skill. 
To  all  of  them,  once  again,  I  tender  my  grateful  thanks. 
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CHAPTER   I 

GEOMETRICAL  REPRESENTATION  OF  THE  VARIABLES 

IN  regard  to  functions  of  a  single  complex  variable,  reference  may  generally  be  made, 
for  statements  of  results  and  for  quoted  theorems,  to  the  author's  Theory  of  Function*. 
No  reference  is  made  to  the  ultimate  foundations  of  the  theory  of  functions  of  a  single 
real  variable  ;  a  full  discussion  will  be  found  in  Hobson's  Functions  of  a  real  variable. 

For  a  large  part  of  the  contents  of  the  first  two  chapters,  reference  may  be  made  to 
two  papers  by  the  author*;  and  particular  references  to  memoirs  will  be  made  from 
time  to  time  as  they  are  quoted. 

But  in  addition,  reference  should  be  made  to  a  paper  t  by  Poincare",  who  discusses 
groups,  classes  of  invariants,  and  conformation  of  space,  when  the  representation  of  the 
two  complex  variables  is  made  by  means  of  four-dimensional  space. 

1.  This  course  of  lectures  is  devoted  to  the  theory  of  functions  of  two 
or  more  complex  variables.  It  will  be  assumed  that  the  substantial  results 
of  the  theory  of  functions  of  a  single  complex  variable  are  known ;  so  that 
references  to  such  results  may  be  made  briefly  or  even  only  indirectly,  and 
suggestions,  especially  in  regard  to  the  extensions  of  ideas  furnished  by 
that  theory,  can  be  discussed  in  their  wider  aspect  without  any  delay  over 
preliminary  explanations. 

My  intention  is  to  deal  with  some  of  the  principles  and  the  generalities 
of  the  selected  subject.  Special  illustrations  and  developments  will  be  given 
from  time  to  time;  but  limitations  forbid  the  possibility  of  attempting  an 
exposition  of  the  whole  range  of  knowledge  already  attained.  Moreover, 
my  hope  is  to  establish  some  new  results,  and  suggest  some  problems; 
in  order  to  make  that  hope  a  reality  within  this  course,  some  developments 
must  be  sacrificed.  The  sacrifice,  however,  need  only  be  temporary,  in  one 
sense ;  because  references  to  the  important  authorities  will  be  given,  and 
their  work  can  be  consulted  and  studied  in  amplification  of  these  lectures. 

*  "Simultaneous  complex  variables  and  their  geometrical  representation,"  Mttsenger  of 
Math.,  vol.  xl  (1910),  pp.  113 — 134  ;  "  Lineo-linear  transformations  of  two  complex  variables," 
Quart.  Journ.  Math.,  vol.  xliii  (1912),  pp.  178—207. 

t  "Les  fonctions  analytiques  de  deux  variables  et  la  representation  conforme,"  Rend.  Circ. 
Mat.  Palermo,  t.  xxiii  (1907),  pp.  185—220. 
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2  FUNCTIONS  OF  TWO  VARIABLES  [CH.  I 

Usually,  it  will  be  assumed  that  the  number  of  independent  variables  is 
two.  In  making  this  restriction,  a  double  purpose  is  proposed. 

Not  a  few  of  the  propositions  for  two  variables,  with  appropriate  changes, 
can  justly  be  enunciated  for  n  variables;  and  sometimes  they  will  be 
enunciated  explicitly.  In  such  cases,  they  usually  are  true  for  functions 
of  a  single  variable  also;  and  they  become  generalisations  of  the  last- 
mentioned  and  simplest  form  of  the  corresponding  proposition.  Results  of 
this  type  have  their  importance  in  the  body  of  the  theory.  But  it  is 
desirable  to  have  other  results  also,  which  may  be  called  characteristic  of 
the  theory  for  more  than  a  single  variable,  in  the  sense  that  they  have  no 
corresponding  counterpart  in  the  theory  for  a  single  variable. 

Again,  it  is  desirable,  wherever  possible,  to  obtain  results  equally  character- 
istic of  the  theory  in  another  direction,  that  is  to  say,  results  which  are  not 
mere  specialisations  of  results  for  the  case  of  three  or  more  variables.  Such 
a  result  is  provided  in  the  case  of  the  quadruply-periodic  functions  of  two 
variables  and  their  association  with  single  integrals  involving  the  quadratic 
radical  of  a  quintic  or  sextic  polynomial.  The  case  might  be  taken  as  the 
appropriate  specialisation  of  2w-ply  periodic  functions  of  n  variables  and 
their  proper  association  with  single  integrals  involving  the  quadratic  radical 
of  a  polynomial  of  order  2n  + 1  or  2n  +  2.  These  latter  functions,  however, 
are  notoriously  not  the  most  general  multiply-periodic  functions  for  values 
of  n  from  3,  inclusive  and  upwards.  Consequently,  it  is  sufficient  to  develop 
the  association  with  quadratic  radicals  of  a  quintic  or  sextic  polynomial ; 
the  formal  generalisations  of  the  results  so  obtained  are  only  limited  and 
restricted  forms  of  the  results  belonging  to  the  wider,  but  not  most  com- 
pletely general,  theory. 

These  combined  considerations  constitute  my  reason  for  dealing  mainly 
with  the  theory  of  functions  of  two  independent  complex  variables. 

The  two  variables  will  be  denoted  by  z  and  z'. 

2.  One  illustration  of  real  generalisation  from  the  theory  of  functions 
of  a  single  variable  arises  as  follows.  In  that  theory,  when  a  variable  w  is 
connected  with  a  variable  z  by  a  relation  f(w,  z)  =  0  of  any  form,  we  frequently 
consider  that  w  is  defined  as  a  function  of  z  by  the  relation.  But  frequently 
also  there  is  a  necessity  for  regarding  z  as  a  function  of  w ;  and  important 
results,  especially  in  connection  with  periodic  functions,  are  obtained  by  using 
this  dual  notion  of  inversion.  A  question  naturally  suggests  itself: — what  is 
the  general  form  of  this  notion  of  inversion  when  there  are  two  independent 
variables  ? 

A  function  w  of  z  and  z'  can  be  regarded  as  given  by  a  relation 
f(w,  z,  z'}  =  0,  any  precision  as  to  the  form  of/ being  irrelevant  to  the  immediate 
discussion.  A  limited  use  of  the  notion  of  inversion  can  be  applied  at  once 
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to  the  relation.  Just  as  in  the  Cartesian  equation  of  a  surface  in  ordinary 
space  it  is  often  a  matter  of  indifference  which  of  the  three  coordinates  is  to 
be  regarded  as  expressed  by  the  equation  in  terms  of  the  other  two,  so  now 
we  may  regard  the  relation  f(w,  z,  /)  =  0  as  defining  any  one  of  the  three 
variables  w,  z,  z'  in  terms  of  the  other  two.  Such  an  interpretation  of  the 
relation  does  not  imply  the  complete  process  of  inversion  in  the  simpler  case, 
whereby  the  quantity  initially  regarded  as  independent  is  expressed  in  terms 
of  the  quantity  initially  regarded  as  dependent.  In  the  present  case,  the 
initially  independent  variables  z  and  /  are  not  expressible  in  terms  of  the 
single  initially  dependent  variable  w. 

The  limitation  in  the  use  of  the  notion,  however,  disappears  when  two 
functionally  distinct  quantities  w  and  w'  occur.  This  occurrence  might  arise 
through  the  existence  of  two  functional  relations 

f(w,  z,  z)  =  0,    g  (w,  z,  z)  =  0, 
or  of  two  apparently  more  general  functional  relations 

F(w,  w',  z,  z')  =  0,     G  (w,  w,  z,  z)  =  0. 

We  assume  that  the  equations  F  =  0,  G  =  0,  do  actually  define  distinct 
functions  w  and  w'  in  the  sense  that  they  are  independent  equations  ;  that 
is,  we  assume  that  their  Jacobian 


w,  w' 

does  not  vanish  identically.  Moreover,  for  our  purpose,  w  and  w  are  not 
merely  to  be  distinct  from  one  another  ;  they  are  to  be  independent  functions 
of  z  and  /,  so  that  the  Jacobian 


,  (w,  w  \ 

J  ( } 

\z,  z  / 


does  not  vanish  identically.     Now 


Z,  Z  \W,  W 


always  ;  hence  neither  of  the  Jacobians 


can  vanish  identically.  In  other  words,  we  can  interpret  the  two  relations 
F=0  and  (?  =  0  in  a  new  way;  they  define  z  and  z  as  two  distinct  and 
independent  functions  of  the  two  independent  variables  w  and  w'. 

Ex.     Thus  the  equations 


satisfy  both  conditions  ;  the  quantities  w  and  u/  are  independent  functions  of  z  and  z".   And 
conversely  for  z  and  /  as  independent  functions  of  w  and  w'. 

1—2 
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On  the  other  hand,  the  equations 

vnrf-z— /  =  0,     ^  —  1^-1  =  0, 
being  independent  equations,  determine  w  and  w  as  distinct  functions  of  the  variables,  for 

/  K*    f*\ 

J  ( — - — , )  does  not  vanish  identically.     But  these  distinct  functions  are  not  independent 
\w,  uf) 

functions  of  z  and  /,  for  Ji-1—,  )  vanishes  identically.     As  a  matter  of  fact,  both  w  and 

\2»  *  / 

vf  are  functions  solely  of  the  combination  z  +  /  of  the  variables,  and  therefore  w  and  uf  are 
expressible  in  terms  of  each  other  alone ;  the  actual  relation  of  expression  is  the  second  of 
the  two  equations. 

Thus,  by  the  introduction  of  a  second  and  independent  function  w',  we 
are  in  a  position  to  adopt  completely  the  notion  of  inversion,  as  distinct  from 
any  precise  expression  of  inversion,  for  the  case  of  two  complex  independent 
variables*.  The  inversion  will  be  equally  possible  from  any  two  relations, 
which  are  the  exact  and  complete  equivalent  of  F  =  0  and  G  =  0  in 
whatever  form  these  relations  may  be  given.  In  particular,  if  F  and  G 
are  algebraical  in  w  and  w',  they  have  an  exact  equivalent  in  relations  of 
the  type  f=  0  and  g  =  0,  obtained  by  eliminating  w'  and  w  in  turn  between 
F=0and  £  =  0. 

Finally,  we  could  regard  any  two  of  the  four  variables  z,  z' ,  w,  w'  as 
independent  and  the  remaining  two  as  dependent.  The  necessary  and 
sufficient  condition  is  that  no  Jacobian  of  F  and  G  with  regard  to  any  two 
of  the  variables  shall  vanish  identically. 

Accordingly,  for  many  purposes,  we  shall  find  it  desirable  to  consider 
simultaneously  two  independent  functions  w  and  w  of  the  two  independent 
variables  z  and  /. 

Geometrical  Representation  of  the   Variables. 

3.  Next,  it  proves  both  convenient  and  useful  in  the  theory  of  functions 
of  one  variable  to  associate  a  geometrical  representation  of  the  variables 
with  the  analysis.  It  happens  that  this  representation  is  simple  and 
complete  while  full  of  intuitive  suggestions;  and  thought  the  notion  of 
geometrical  interpretation  has  not  been  adopted  by  all  investigators  and  has 
occasionally  been  deliberately  avoided  by  the  sterner  analytical  schools,  it 
has  acquired  importance  because  of  the  character  of  the  results  to  which  it 
has  led.  The  representation,  initiated  by  Argand,  is  obtained  by  the  customary 
association  of  a  point  upon  a  plane  with  one  variable,  and  of  a  point  upon 

*  When  there  are  n  independent  variables  zj,  ...,  ZH,  then  n  functions  iclf  ...,  wn  are  required 
for  the  corresponding  complete  use  of  inversion. 

t  There  is  a  wide  diversity  of  practice,  in  regard  to  the  extent  of  the  adoption  of  geometrical 
notions  in  the  development  of  the  analysis  of  the  theory  of  functions.  As  an  indication  of  this 
variety,  it  is  sufficient  to  note  the  different  relations  to  the  subject  as  borne  in  the  work  of 
Canchy,  Hermite,  Kronecker,  Poincare,  Biemann,  and  Weierstrass. 
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another  plane  with  the  other  variable ;  and  the  functional  relation  between 
the  two  variables  is  exhibited  as  a  conforraal  representation  of  either  plane 
upon  the  other. 

An  adequate  geometrical  representation  of  two  independent  complex 
variables  is  a  more  difficult  problem  than  the  representation  of  a  single 
complex  variable ;  at  any  rate,  there  is  as  yet  no  unique  solution  of  the 
problem  which  has  been  found  quite  so  satisfactory  as  the  Argand  solution 
of  the  problem  for  a  single  variable. 

In  order  to  let  the  full  variation  appear,  we  resolve  each  of  the  complex 
variables  into  its  real  and  its  imaginary  parts ;  so  we  write 

z  =  x  +  iy,     z  =  x  +  iy'. 

Here  x,  y,  x ,  y'  are  real ;  when  z  and  /  are  independent  in  every  respect, 
each  of  these  four  real  quantities  admits  of  independent  variation  through 
the  range  of  reality  between  —  QO  and  +  oc .  Thus  a  four-fold  set  of 
variations  is  required  for  the  purpose;  and  such  a  set  cannot  be  secured 
simply  among  the  facilities  offered  by  the  ordinary  space  of  experience. 

4.  Several  methods  have  been  proposed.     No  method  has  been  adopted 
universally.     The  respective  measures  of  success  are  attained  through  some 
greater  or  smaller  amount  of  elaboration;  but  each  increase  of  elaboration 
causes  a  decrease  of  simplicity,  and  therefore  also  a  decrease  of  intuitive 
suggestiveness,  in  the  geometrical  representation. 

Among  the  methods,  there  are  three  which  require  special  mention.  In 
one  of  them,  four- dimensional  space  is  chosen  as  the  field  of  variation.  In 
the  second,  a  line  (straight  or  curved)  is  taken  as  the  geometrical  entity 
representing  the  two  variables  simultaneously.  In  the  third,  each  of  the 
variables  is  represented  by  a  point  in  a  plane  (the  planes  being  the  same 
or  different),  so  that  two  points  are  taken  as  the  geometrical  entity  repre- 
senting the  two  variables  simultaneously. 

5.  Of  these  methods,  the  simplest  (in  a  formal  analytical  bearing)  is 
based   upon   the  use  of  four-dimensional  space ;    and  applications  to  the 
theory  of  functions  of  two  complex  variables  have  been  made  by  Poincare*, 
Picardf,  and  others.     The  four  real  variables  x,  y,  x',  y'  are  associated  with 
four  axes  of  reference.     Sometimes  they  are  taken  as  the  ultimate  variables ; 
sometimes  they  are  made  real  functions  of  other  ultimate  real  variables, 
from  one  to  three  in  number  according  to  the  dimensions  of  the  continuum 

*  "Sur  les  fonctions  de  deux  variables,"  Acta  Math.,  t.  ii  (1883),  pp.  97—113;  "Bar  lea 
residua  des  integrates  doubles,"  Acta  Math.,  t.  ix  (1887),  pp.  321—380;  "  Analysis  situs,"  Jowrn. 
de  I'Ecole  Polyt.,  S4r.  2,  t.  i  (1895),  pp.  1—123;  "Analysis  situs,"  Rend.  Circ.  Mat.  Palermo, 
t.  xiii  (1899),  pp.  285—345,  t.  xviii  (1904),  pp.  45—110,  and  elsewhere. 

t  Traite  d' Analyse,  t.  ii,  ch.  ix ;  TMorie  des  fonctions  algfbriquea  de  deux  variable*  in- 
dependantes,  t.  i,  ch.  ii,  in  the  course  of  which  other  references  are  given. 
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to  be  represented.  Thus  a  single  relation  between  x,  y,  x',  y  provides  a 
hypersurface  (or  an  ordinary  space)  in  the  quadruple  space ;  and,  along  the 
hypersurface,  each  of  the  four  variables  can  be  conceived  as  expressible  in 
terms  of  three  variable  parameters.  Two  such  relations  provide  a  surface 
in  the  quadruple  space ;  along  the  surface,  each  of  the  variables  can  be 
conceived  as  expressible  in  terms  of  two  variable  parameters.  Similarly, 
three  such  relations  provide  a  curve  along  which  each  of  the  variables  can 
be  conceived  as  expressible  in  terms  of  a  single  variable  parameter.  Lastly, 
four  such  relations  provide  a  point  or  a  number  of  points.  The  intersection 
of  a  hypersurface  and  a  surface  is  made  up  of  a  curve  or  a  number  of 
curves.  Two  surfaces  intersect  in  points;  two  hypersurfaces  intersect  in  a 
surface  or  surfaces.  We  consider  only  real  surfaces,  curves,  and  points,  in 
such  intersections;  because  what  is  desired  is  a  representation  of  the  four 
real  variables,  from  which  the  complex  variables  are  composed. 

The  representation,  by  itself,  does  not  seem  sufficiently  definite  and 
restricted.  There  is  no  preferential  combination  in  geometry  among  the 
four  coordinate  axes,  which  compels  a  combination  of  x  and  y  for  one  of  the 
complex  variables,  while  x'  and  y'  must  be  combined  for  the  other.  But 
this  original  lack  of  restriction  is  supplied,  so  far  as  concerns  functions  of  z 
and  z' ,  by  retaining  the  partial  differential  equations  of  the  first  order,  which 
are  satisfied  by  the  real  and  the  imaginary  parts  of  any  function  w.  Writing 
w  —  u  +  iv  =f(z,  z'\  where  a  and  v  are  real,  we  have 

du _dv          du _     dv          du  _dv  du  _     dv 

dx~dy'        dy  =  ~fa'        dx'^dy"        dy'  =  ~dx" 

so  that  u  satisfies  (as  does  v  also)  the  equations 


,+  -^  =  0,         ^+^  =  0, 

ntintl  rlf  *         r\ir  * 


dxdx      dydy 


,-0. 


dxdy      dydx' 

From  a  value  of  u,  satisfying  these  equations,  the  value  of  v  to  be  associated 
with  it  in  the  value  of  w  can  be  obtained  by  quadratures.  Thus  we  have  a 
geometry,  tempered  implicitly  by  differential  equations. 

The  comparative  difficulty  of  dealing  with  the  ideas  of  four-dimensional 
geometry  tends  to  prevent  this  mode  of  representation  from  being  intuitively 
useful,  at  least  to  those  minds  who  regard  the  stated  results  to  be  analytical 
relations  merely  disguised  in  a  geometrical  vocabulary.  In  particular,  the 
method  fails  to  provide  (as  the  other  methods  equally  fail  to  provide)  a 
representation  of  quadruple  periodicity  which  serves  the  same  kind  of  purpose 
as  is  served  by  the  plane  representation  of  double  periodicity ;  and  a 
fortiori  there  is  an  even  graver  lack,  when  divisions  of  multiple  space  are 
required  in  connection  with  functions  of  two  variables  that  are  automorphic 
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under  lineo-linear  transformations.  Still,  it  is  the  fact  that  certain  results 
have  been  obtained  through  the  use  of  this  method  in  the  extension  of  one 
of  Cauchy's  integral-theorems,  in  the  formation  of  the  residues  of  double 
integrals,  in  the  topology  of  multiple  space,  and  in  the  conformation  of 
spaces. 

6.  The  second  of  the  indicated  methods  of  representation  of  the  four 
variable  elements  in  two  complex  variables  is  based  upon  the  fact  that  four 
independent    coordinates    are    necessary   and    sufficient    for   the   complete 
specification  of  a  straight  line  in  ordinary  space.     Such  a  line  would  be 
determined  uniquely  by  the  two  points  (and,  reciprocally,  would  uniquely 
determine  the  two  points)  at  which  it  meets  a  couple  of  parallel  planes ;  and 
therefore,  if  one  variable  z  is  represented  by  a  variable  point  in  one  plane 
and  the  other  variable  z    is  represented  by  a  variable  point  in  the  other 
plane,  we  might  regard  the  line  joining  the  points  z  and  /  in  the  respective 
planes  as  a  geometrical  representation  of  the  two  variables  z  and  z'  con- 
jointly.    (It  can  also  be  determined  by  a  point,  and  a  direction  through  the 
point ;  again,  the  determination  requires  four  real  variables  in  all.) 

We  must,  however,  bear  in  mind  that  the  two  points  on  the  line  are  the 
ultimate  representation  of  the  two  variables.  When  the  whole  line*  (with 
the  assistance  of  the  two  invariable  parallel  planes  of  reference)  is  taken  to 
represent  the  two  variables,  a  question  at  once  arises  as  to  the  geometrical 
relations  between  a  line  z,  z  and  a  line  w,  w,  which  correspond  to  two 
analytical  relations  between  the  variables.  Does  the  whole  line  z,  z',  under 
any  transforming  relation,  become  the  whole  line  w,  w'  ? 

7.  It  is  only  a  specially  restricted  set  of  transforming  relations,  which 
admit  such  a  transformation  of  a  whole  line.     The  result  can  be  established 
as  follows. 

For  simplicity,  we  assume  that  the  planes  for  z  and  /  are  at  unit  distance 
apart,  and  likewise  that  the  planes  for  w  and  w'  are  at  unit  distance  apart ; 

and  we  write 

w  =  u  +  iv,     w'  =  u  +  iv'. 

The  Cartesian  coordinates  of  any  point  on  the  z,  z1  line  are 
ax  +  (1  -  <r)  x,     try+(l-  a)  y,     1  -  <r, 
and  those  of  any  point  on  the  w,  w'  line  are 

pu  +  (1  -  p)  u,     pv  +  (l-p)v,     l-p, 
where  p  and  cr  are  real  quantities,  each  parametric  along  its  line.     Let  two 

relations 

F(w,  w',  z,  z'}  =  0,     G  (w,  w',  z,  z')  =  0, 

be  such  as  to  give  a  birational  correspondence  between  w,  w'  and  z,  z.     If, 

*  For  the  following  investigation  reference  may  be  made  to  the  first  of  the  author's  two 
papers  quoted  on  p.  1. 
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then,  in  connection  with  these  relations,  the  whole  z,  z'  line  is  transformed 
uniquely  into  the  whole  w,  w'  line,  and  vice-versa,  some  birational  corre- 
spondence between  the  current  points  upon  the  lines  must  exist  ;  and  so  the 
coordinates  of  the  current  point  upon  one  line  must  be  connected,  by  functional 
relations,  with  the  coordinates  of  the  current  point  upon  the  other  line. 

Because  of  the  independent  equations  F=0,  G  =  0,  the  quantities  u,  v, 
u',  v'  are  functions  of  x,  y,  x'  ,  y'  alone  ;  and  these  functions  do  not  involve  a. 
Similarly  x,  y,  x',  y  are  functions  of  u,  v,  u',  v'  alone  ;  and  these  functions  do 
not  involve  p.  Hence  p  is  a  function  of  <r  only,  such  as  to  take  the  values 
0  and  1  (in  either  order)  when  a  has  the  values  0  and  1  ;  and,  for  the 
current  points,  we  must  have 

pu  +  (1  -  p)  u  =/(£,  77,  1  -  <r), 
pv  +  (l-p)v'=g(£,r),  l-o-), 
where  /  and  g  are  appropriate  functions  of  their  arguments,  and 

£  =  crx  +  (1  —  cr)  x,     tj  =  ay  +  (1  —  a)  y'. 
As  p  is  some  function  of  a  alone,  the  former  relation  gives 

du  W         df  aw      n        .du'  . 

~=  -  - 


du  du         a  du  du' 

'5 

and  therefore 


du 


The  relation  holds  for  all  values  of  p,  and  the  quantities  u  and  u'  do  not 
involve  p  ;   hence 

du  du  _  du  du 

dx  dy'     dy  dx'  ' 

du,  du'     drf  du  _  du  du'     du  du 
dxdy'+dxdy'~dydx/+dydx" 

duf  duf  =  duf  au' 
dx  dy'      dy  dx' 

Similarly,  the  second  relation  requires  the  conditions 

dv  dv  _dv  dv 
dx  dy'     dy  dx'  ' 

<to  dv       dv^  aw  _  dv  dv'      dv'  dv 
dx  dy'     dx  dy'     dy  dx'     dy  dx'  ' 

dj^dJ  =Wdi/ 
dx  dy'     dy  dx'' 
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Moreover,  because  both  u  +  iv  and  u'  +  iv'  are  functions  of  z  and  z,  we  have 
the  permanent  relations 

du      dv          du          dv          du       dv  du         dv 


=  =__  ^.  ^. 

dx      "by  '         dy         dx  '        dx'     dy'  '        dy'        dx'  ' 

By  using  these  relations,  the  three  equations  involving  the  derivatives  of  w 
and  v  can  be  transformed  into  the  three  equations  involving  the  derivatives 
of  u  and  u'  ;  and  therefore,  as  the  permanent  relations  exist  for  all  functional 
relations,  we  need  retain  only  the  three  equations  involving  the  derivatives  of 
u  and  u'  as  the  essential  independent  equations  for  our  problem. 

8.     The  complete  integral  of  the  first  of  these  three  retained  equations  — 
it  involves  u  only  —  is 

u  =  ax  —  ffy  +  a'x'  —  ffy'  +  K, 

where  a,  ff,  a',  $'  ',  K  are  any  real  constants,  provided  the  condition 

a/3'  -  a'/3  =  0 
is  satisfied.     The  permanent  relations  then  give 

v  =  fix  +  ay  +  fix  +  a'y  +  K, 
where  K  is  any  real  constant  ;  and  so 
w  =  u  +  iv 

=  (a  +  iff)  z  +  (a'  +  iff)  z'  +  K  +  IK'. 

The  presence  of  the  term  K  +  IK  in  w  merely  means  a  change  of  origin  in  the 
w-plane  ;  neglecting  this  temporarily,  we  have 

w  =  (a  4-  i/3)  z  +  (a  +  iff)  z. 
Now  let 

a  +  iff  =  Ae*\     a!  +  iff  =  A'e*\ 

where  A,  A',  ^,  ^  are  real  ;  then  the  condition  aff  -a'ff  =  Q  becomes 

AA'  sin  O  -  /*')  =  0, 
so  that  either  A  =  0,  or  A  =  0,  or  /JL  =  //,  giving  three  possibilities. 

Similarly,  the  complete  integral  of  the  third  of  the  retained  equations- 
it  involves  u'  only  —  is 

u'  =  yx  —  8y  +  y'x  —  8y  +  X, 

where  7,  8,  7',  8,  \  are  any  real  constants,  provided  the  condition 

78'  _  7'8  =  0 
is  satisfied.     The  permanent  relations  then  give 

v  =  Bx  +  yy  +  B'x  +  y'y'  +  X  ,', 
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where  X'  is  any  real  constant  ;  and  so 
w'  =  u'  +  iv' 

=  (7  +  18)  z  +  (7  +  t'S')  /  +  X  +  tV. 

The  presence  of  the  term  X  +  t'X'  in  w'  merely  means  a  change  of  origin  in 
the  w'-plane  ;  neglecting  this  temporarily,  as  before  for  w,  we  have 

w'  =  (7  +  i$)  z  +  (7  +  t'S')  /. 
Now  let 

7  +  ^=0^,     7'  +  ^'=CVf, 

where  (7,  (7',  i>,  v  are  real  ;  then  the  condition  78'  —  7'$  =  0  becomes 

CC'  sin  (v  -  v)  =  0, 
so  that  either  (7  =  0,  or  C"  =  0,  or  v  =  v,  giving  three  possibilities. 

The  second  of  the  three  retained  equations  still  has  to  be  satisfied;  it 
involves  derivatives  of  u  and  of  u',  and  it  is  satisfied  identically  by  the  fore- 
going values  of  u  and  u',  provided 


or  (what  is  the  equivalent  condition)  provided 

AC'  sin  O  -  i/)  =  A'C  sin  (p!  -  v). 

9.  Nine  cases  arise  for  consideration,  because  the  three  possibilities 
from  the  first  of  the  retained  equations  must  be  combined  with  the  three 
possibilities  from  the  third  of  the  retained  equations.  Each  combination 
is  governed  by  the  last  condition  ;  and  the  expressions  obtained  must  satisfy 
the  conditions  holding  between  p  and  cr.  Moreover,  in  the  end,  w  and  w' 
are  to  be  independent  functions  of  the  variables  ;  and,  for  the  present 
purpose  of  geometrical  representation  by  a  line,  we  manifestly  may  inter- 
change z  with  z',  and  w  with  w'. 

Of  the  nine  combinations,  two  are  impossible  under  these  requirements, 
viz.  .4=0,  (7=0;  and  A'  =  0,  C'  =  0.  Four  of  them  are  equivalent  to  one 
another  under  these  requirements,  viz.  A  =  0,  v=v;  A'  =  0,  v  =  v';  /*  =  /*', 
(7=0;  p  =  p,  C"  =  0  ;  and  they  lead  to  the  expressions 


Two  of  them  are  equivalent  to  one  another  under  these  requirements,  viz. 
A  =  Q,  C'  =  0  ;  and  A'  =  0,  (7  =  0;  and  they  lead  to  the  expressions 


The  remaining  combination,  viz.  ft  —  /*',  v  =  v',  under  the  requirements  leads 
to  the  expressions 

w  =  (Az  +  A'z)  e»\    w'  =  (Cz  +  C'z'}  e»\ 

All  these  expressions  must  still  satisfy  the  terminal  condition  applying  to  p 
and  <r,  viz.  that  p  must  be  0  or  1  when  cr  is  0  or  1.     When  these  expressions 
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are  inserted  for  the  functions  /  and  g  in  the  earliest  equations  in  §  7,  the 
latter  lead  to  the  relations 


and  therefore 

pAe*  +  (1  -  p)  Ce*  =  pA'e^  +  (l-p)  CV* 
<r  I  —  a 

For  the  first  of  the  expressions,  this  becomes 
pA  _pA'  +  (\ 


a-  1  —  <r 

In  order  that  p  may  be  1  when  <r  is  1,  we  must  have  A'  =  0  and  the 
necessity,  that  then  p  must  be  0  when  a-  is  0,  imposes  no  further  condition  ; 
the  expression  becomes 

w  =  Aze"\    w  =  C'z'e^, 
which  is  the  same  as  the  second. 

For  the  second  of  the  expressions,  the  relation  is  satisfied  without  any 
further  condition. 

For  the  third  of  the  expressions,  the  relation  becomes 
pA+(l-p)C          a- 


In  order  that  p  may  be  1  when  a-  is  1  ,  we  must  have  A'  =  0  ;  and  in  order 
that  p  may  be  0  when  cr  is  0,  we  must  have  C  =  0  ;  the  expression  becomes 

w  =  Aze^,    w'  =  C'z'e^, 
the  same  as  before. 

In  obtaining  this  result,  we  neglected  temporarily  an  arbitrary  change 
of  origin  in  each  of  the  planes  ;  and  we  assumed  that  z  can  be  interchanged 
with  z',  and  w  with  w'.  Thus  we  have  the  result  :  — 

The  only  relations  which  give  a  birational  transformation  of  the  straight 
line,  joining  z  and  z'  in  two  parallel  planes,  into  a  straight  line,  joining  w  and 
w'  also  in  two  parallel  planes,  either  are 

w  =  aze*i  +  befti,    w'  =  a'ze**  +  ceyl', 

where  a,  a',  b,  c,  a,  $,  7  are  real  constants,  or  can  be  changed  into  this  form  by 
interchanging  z  and  z',  or  w  and  w',  or  both. 

These  relations,  as  equations  in  a  general  theory,  are  so  trivial  as  to  be 
negligible;  and  so  we  can  assert  generally  that  two  functional  relations 
F(w,w',z,z')  =  0  and  G(w,  w',  z,  z')  =  Q,  which  transform  the  variables  z 
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and  /  in  their  respective  parallel  planes  into  the  variables  w  and  w  likewise 
in  their  respective  parallel  planes,  do  not  (save  in  the  foregoing  trivial  cases) 
admit  a  birational  transformation  of  the  whole  straight  line  joining  z  and  / 
into  the  whole  straight  line  joining  w  and  w'. 

10.  Manifestly,  therefore,  we  need  not  retain  the  suggested  geometrical 
representation  of  two  variables  by  the  whole  straight  line  joining  the  two 
points  z  and  z',  because  the  only  effective  part  of  the  representation  is 
provided  by  the  two  points  in  which  the  line  cuts  the  planes. 

Nor  would  any  other  method  of  selecting  the  four  real  variables  for  the 
specification  of  the  straight  line  be  more  effective.  For  example,  the  line 
would  be  uniquely  selected  by  assigning  a  point  where  it  cuts  a  given  plane 
and  assigning  its  direction  relative  to  fixed  axes  in  space;  and  then  we 
could  take 

z  =  x  -f  iy,     z'  =  e**  tan  0, 

with  the  usual  significance  for  x,  y,  0,  <f>.  It  is  easy  to  see  that,  when  we 
take  a  plane  at  unit  distance  from  the  given  plane,  and  we  write  z"  =  z  +  z', 
the  former  representation  by  the  straight  line  arises  for  z  and  z".  As 
before,  the  whole  straight  line  is  not  an  effective  representation  of  the  two 
complex  variables ;  the  only  effective  part  of  the  representation  is  the 
point  in  the  given  plane  and  the  direction  relative  to  fixed  axes. 

11.  Another  method  of  constructing  a  straight  line  to  represent  two 
complex  variables  z  and  z1  has  been  propounded  by  Vivanti*,  whereby  it  is 
given  as  the  intersection  of  the  two  planes 

a>X  +  yZ=l,     x'7+y'Z=l, 

where  X,  Y,  Z  are  current  coordinates  in  space.  The  immediate  vicinity  of 
a  line  z0,  z0'  is  assumed  to  be  the  aggregate  of  all  lines  such  that 

(x  -  xtf  +  (y  -  ytf  ^  r\     (x'  -  x,J  +  (y'  -  ytf  <  r'\ 

where  r  and  r'  are  arbitrary  small  quantities;  and  the  boundary  of  the 
vicinity  is  made  up  of  the  lines 

(x  - xtf  +  (y-  y0)*  =  r2,     (xr  -  x^  +  (yr  -  yc')«  =  r'\ 

It  is  easy  to  see  that,  as  before,  the  whole  straight  line  as  a  single 
geometrical  entity  is  not  an  effective  representation  of  the  two  complex 
variables  z  and  z' ';  the  only  effective  part  of  the  representation  depends 
upon  the  coordinates  of  the  two  points  in  which  the  line  cuts  the  planes  of 
reference  }'=  0,  X  =  0  (or  any  two  of  the  coordinate  planes). 

'  Rend.  Circ.  Mat.  Palermo,  t.  ix  (1895),  pp.  108—124. 
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12.  The  preceding  investigation  suggests  cognate  questions  which  will 
only   be    propounded.      Two    functional    relations,    F  (w,  w',  z,  zf)  =  0  .and 
G  (w,  w',  z,  z'}  =  0,  transform  a  pair  of  points  z  and  z',  in  parallel  planes, 
into  a  pair  (or  into  several  pairs)  of  points  w  and  w,  also  in  parallel  planes. 
Let  z  and  /  be  connected  by  any  analytical  curve ;  let  a  corresponding  pair 
of  points  w  and  w'  also  be  connected  by  any  analytical  curve ;  and  suppose 
that  the  two  analytical  curves  have  a  birational  correspondence  with  one 
another.     Then 

(i)  How  are  the  equations  of  this  correspondence  connected,  if  at  all, 
with  the  original  functional  relations  ?  and  what  are  these 
equations  when  the  two  analytical  curves  are  assigned  ? 

(ii)  What  functional  relations  are  possible  if,  under  them,  the  whole 
z.  z  curve  is  to  be  transformed  into  the  whole  w,  w  curve  ? 

(iii)  When  functional  relations  are  given  and  an  analytical  z,  z'  curve 
is  assigned,  what  are  the  equations  of  the  w,  w'  curve,  if  and 
when  the  whole  curves  are  transformed  into  one  another  ? 

13.  One  warning  must  be  given  before  we  pass  away  from  the  con- 
sideration of  a  line,  straight  or  curved,  as  a  geometrical  representation  of  a 
couple  of  complex  variables.     The  preceding  remarks  refer  to  the  possibility 
of  this  geometrical  representation ;   they  do  not  refer  to  functions  of  two 
complex  variables  which  are  functions  of  a  line.     Functions  of  a  real  line 
occur  in  mathematical  physics ;  thus  the  energy  of  a  closed  wire,  conveying 
a  current  in  a  magnetic  field,  is  a  function  of  the  shape  of  the  wire.     This 
notion  has  been  extended  by  Volterra*  on  the  basis  of  Poincar6's  general- 
isation of  one  of  Cauchy's  integral- theorems.     In  the  case  of  the  integral 
of  a  uniform  function  of  one  complex  variable,  we  know  that  the  value  is 
zero  round  any  contour,  which  does  not  enclose  a  singularity  of  the  function, 
and  that  the  integral  between  two  assigned  points  is  (subject  to  the  usual 
proviso  as  to  singularities)  independent  of  the  path  between  the  points; 
that  is,  the  integral  can  be  regarded  as  a  function  of  the  final  point.     So 
also  (as  we  shall  see)  the  integral  of  a  function  of  two  complex  variables  over 
a  closed  surface  in  four-dimensional  space  is  zero  if  the  surface  encloses  no 
singularity  of  the  function ;  and  when  the  surface  is  not  closed,  the  integral 
(subject  to  a  similar  proviso  as  to  singularities)  depends  upon  the  boundary 
of  the  surface;  that  is,  the  integral  can  be  regarded  as  a  function  of  the 
boundary-line. 

This  property  has  nothing  in  common  with  the  line-representation  of 
two  complex  variables  which  has  been  discussed. 

14.  The  third  of  the  indicated  methods  of  representation  of  two  complex 
variables  is  the  effective  relic  of  the  discarded  line-representation.     It  is  the 
simple,  but  not  very  suggestive,  method  of  representing  the  two  variables  z 

*  Acta  Math.,  t.  xii  (1889),  pp.  233—286. 
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and  z'  by  two  points,  either  in  the  same  plane  or  in  different  planes,  the  two 
points  always  being  unrelated.  It  is  the  method  usually  adopted  by  Picard 
and  others.  For  quite  simple  purposes,  it  proves  useful ;  thus  it  is  employed 
by  Picard*  in  dealing  with  the  residues  of  the  double  integrals  of  rational 
functions,  and  it  is  important  in  his  theory  of  the  periods  of  double  integrals 
of  algebraic  functions. 

Let  me  say  at  once  that  the  point-representation  of  z  and  z'  is  not 
completely  satisfactory,  in  the  sense  that  it  does  not  provide  a  representation 
which  gives  a  powerful  geometrical  equivalent  for  analytical  needs.  One 
illustration  will  suffice  for  the  moment.  It  is  a  known  theorem  f,  due 
originally  to  Jacobi  in  a  simpler  form,  that  a  uniform  function  of  two 
variables  cannot  possess  more  than  four  pairs  of  periods.  The  point- 
representation  of  two  variables  admits  of  an  effective  presentation  of  simple 
periodicity  for  either  variable  or  for  both  variables,  of  double  periodicity  for 
either  variable  or  for  both  variables  separately,  of  triple  periodicity  for  both 
variables  in  combination;  but  (as  will  be  seen  later  in  these  lectures)  it 
does  not  lend  itself  to  a  presentation  of  quadruple  periodicity  for  both 
variables  in  combination,  a  presentation  which  is  much  needed  for  functions 
so  fundamental  as  the  quotients  of  the  double  theta-functions.  An  cittempt 
to  circumvent  the  latter  difficulty  will  be  made  later  for  one  class  of 
quadruply-periodic  functions.  But  the  general  difficulty  remains.  There 
are  other  limitations  also  upon  the  effectiveness  of  the  method  of  repre- 
sentation by  points ;  they  need  not  be  emphasised  at  this  stage. 

New  ideas,  or  some  uniquely  effective  new  idea,  can  alone  supply  our 
needs.  In  the  meanwhile,  we  possess  only  two  fairly  useful  methods, 
viz.,  the  method  of  four-dimensional  space,  and  the  method  of  two-plane 
representation. 

Properties  of  the  two-plane  representation. 

15.  As  the  principal  use  of  the  representation  of  two  variables  in  four- 
dimensional  space  occurs  in  connection  with  double  integrals,  illustrations 
can  be  deferred  until  that  subject  arises  for  discussion.  We  proceed  now 
to  make  a  few  simple  inferences  from  the  two-plane  representation  of  two 
variables  J. 

We  shall  use  the  word  place  to  denote,  collectively,  the  two  points  in 
the  z-plane  and  the  /-plane  respectively  which  represent  the  values  of  z  and 

.    *  See  the  reference  to  the  second  treatise  by  Picard,  quoted  on  p.  5. 

t  The  general  theorem  is  that  a  uniform  function  of  n  independent  variables  cannot  possess 
more  than  2n  independent  sets  of  periods.  The  simplest  case,  when  TJ  =  !,  was  originally  estab- 
lished by  Jacobi,  Get.  Werke,  t.  ii,  pp.  27—32.  For  the  general  theorem,  see  the  author's  Theory 
of  Functiont,  §  110,  §  239,  where  some  references  are  given. 

£  For  much  of  the  investigation  that  follows,  reference  may  be  made  to  the  author's  paper, 
quoted  on  p.  7. 
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of  z'.     Let  w  and  w'  be  two  independent  functions  of  z  and  z',  so  that  their 
Jacobian  J,  where 

T      r/w,  w'\ 

J  =  J  \  ~I~~T    > 


does  not  vanish  identically  ;  and  let  the  places  z,  z'  and  w,  w'  be  associated 
by  functional  relations.  Any  small  variation  from  the  former  place,  repre- 
sented by  dz  and  dz',  determines  a  small  variation  from  the  latter  place, 
which  may  be  represented  by  dw  and  dw'  ;  the  analytical  relations  between 
these  small  variations  are  of  the  form 

dw  =  A  dz  +  Bdz',     dw'  =  Cdz  +  Ddz  ', 
where  A,  B,  0,  D  are  free  from  differential  elements,  and  AD  —  BC  =  J. 

Next,  let  dlz  and  d-^z,  d2z  and  d*z'  denote  any  two  small  variations  from 
the  z,  z'  place  ;  and  let  d^w  and  d^u/,  d2w  and  d3w'  denote  the  consequent 
small  variations  from  the  w,  w  place.  Then 

-iW,     d^w' 
zw,     dzw' 


+  Bd^,     Cdiz+Ddlz' 
A  d^z  +  Bd^z',     Cd^z  +  Dd^z 
••=  J    d^z,     dlz 


Manifestly,  if  d^zd^z'  —  dzzdlz  vanishes,  then  d^wd^w'  —  d^wd^w  also 
vanishes ;  and  the  converse  holds,  because  /  is  not  zero.  Hence  if,  at  the 
place  z,  z',  two  similar  infinitesimal  triangles  are  taken  in  the  planes  of  z 
and  of  z1  respectively,  the  corresponding  infinitesimal  triangles  at  the  place 
w,  w  in  the  planes  of  w  and  of  w'  respectively  also  are  similar;  and 
conversely. 

This  property  holds  for  all  pairs  of  similar  infinitesimal  triangles;  and 
therefore,  when  the  .z-plane  and  the  /-plane  are  put  into  conformal  relation 
with  one  another,  the  w-plane  and  the  w'-plane  are  also  put  into  conformal 
relation  with  one  another.  This  result  is  the  geometrical  form  of  the 
analytical  result  that,  when  the  two  equations 

F  (w,  w',  z,  z)  =  0,     G  (w,  w',  z,  z')  =  0, 

determine  w  and  w'  as  independent  functions  of  z  and  z't  a  relation 
<£  (z,  z'}  =  0,  involving  z  and  z  only,  leads  to  some  relation  -\/r  (w,  w')  =  0, 
involving  w  and  w'  only. 

Another  interpretation  of  the  relation 

d2w,     d^w'  d^z,     d^z 

is  as  follows: — When  w  and  w  are  two  independent  functions  of  two 
independent  complex  variables  z  and  /,  and  when  d^z,  d^',  d^w,  d^w  are 
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any  one  set  of  simultaneous  small  variations,  while  d2z,  d2z',  d2w,  d2w'  are 
any  other  set  of  simultaneous  small  variations,  the  quantity 

'),     d2w' 

is  independent  of  differential  elements  and  depends  only  upon  the  places 
z,  z   and  w,  w'. 

16.     The  converse  also  is  true,  viz. : — 
Let  z  and  z'  be  two  complex  variables,  such  that 
z  =  x  +  iy,     z'  =  x'  +  iy', 

where  a-,  y,  x',  y'  are  four  real  independent  variables ;  and  let  w  and  w'  be 
other  two  complex  variables,  such  that 

w  =  u  +  iv,     w'  =  uf  +  iv', 

where  u,  v,  u',  v'  are  four  real  independent  quantities,  being  functions  of  x,  y, 
x,  y' ;  then,  if  the  magnitude 

'),     dju'    -T-    djZ, 
},     d2w'  d2z, 

for  all  infinitesimal  variations,  is  independent  of  these  variations,  w  and  w' 
are  independent  functions  of  z  and  z   alone. 

This  property,  which  for  two  independent  complex  variables  corresponds 
to  Riemann's  definition-property*  for  functionality  in  the  case  of  a  single 
complex  variable,  can  be  established  as  follows.  Let 

dw  '  dw  dw  dw 

^-  =  y,     5—  =  /3,     =5-7=7,     ^-,  =  o, 

ox  oy  ox  oy 


so  that 


Then 


dw'       ,      dw'       _,      dw'        .      dw' 

^T~  =  a>     ~o~~  =  P  >     ^-/  =  7  >     o~v  = 
ox  oy  ex  cy 

dw  =  a  dx  +  /3  dy  4-  7  dx'  +  B  dy'} 
dw'  =  a'dx  +  fi'dy  +  y'dx  +  o'dy'} ' 


\    d^w' 
dzw,     d2w' 
^y  +  yd1x' +  Bdly',     a 


-,  *.' 

Cf  Ct 

I  jQ/ 

p»  p 


a,  of 

7>  7 


d  v    d  r 

l'  •"      •       !'.,,' 


8,  8' 


7.    7 


/^,  ft' 

SS' 
o 

*  Riemann'a  Ges.  Werke,  p.  5. 
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B,   B' 
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d^x,     d^x' 


d^x'  +  id^y' 
dyx'  +  id^y' 
diy,  dj 


d1xt 


d.2y' 


diy' 


These  two  quantities  are  to  stand  to  one  another  in  a  non-vanishing  ratio, 
which  is  independent  of  the  arbitrarily  chosen  differential  elements  that 
occur  in  them.  Consequently,  when  we  denote  this  ratio  by  J,  we  must 
have 

aft'  -  of  ft  =  0, 

ay   —  CC'Y  =  /, 
a8'  —  a' 8  =  ij, 


^/  /  Ck  f\ 

yo    —  y  o  =  0  ; 
and  these  necessary  conditions  also  suffice  to  secure  the  property. 

The  first  of  these  conditions  shews  that  a  quantity  m  exists  such  that 

ft  =  ma,     ft'  =  ma' ; 
and  the  sixth  shews  that  a  quantity  n  exists  such  that 

8  =  ny,     8'  =  ny'. 
The  third  condition  then  gives 

iJ  =  a8'  —  a  8  =  n  (ay  —  cc'7)  =  nJ ; 
the  fourth  and  the  fifth  conditions  similarly  give 

iJ  =  mJ,     —  J  =  mnJ; 

and  the  second  condition  gives  the  value  of  J.  Thus  all  the  conditions  are 
satisfied  if 

m  =  i,     n  =  i,     J  =  ay'  —  a'y. 
But  now 

dw      Q      .        .dw      dw      *      .        .dw 
TT-  =  ft  =  ia  =  i  ^-  ,    =-7  =  o  =  ly  =  i^-j, 
oy  ox      oy  ox 

and  these  are  the  only  equations  affecting  w  alone.  The  theory  of  partial 
differential  equations  of  the  first  order  shews  that  their  most  general  in- 
tegral is  any  function  of  x  +  iy  and  of  x  +  iy'  alone,  that  is,  w  is  a  function 
of  z  and  /  alone.  Similarly 

dw'      .dw'      dw'      .dw' 

'dy=l'dx'     ty  =  *dx'" 

F.  2 
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and  these  are  the  only  equations  affecting  w'  alone;    hence,  as  before,  w' 
also  is  a  function  of  z  and  z  alone.     Moreover,  we  now  have 

dw  _  dw  dw  _  dw 

dz=dx~a'      dz~'  ~fa'  ~y' 


dw'     dw'       ,     dw'     dw' 
and  therefore 


dz       dx  dz'      dx  ' 


.       dw  dw'     dw  dw' 

J  =  Qfry    —  Q  y  =  —  —   -   --  -    -  . 

dz  dz       dz    dz 

Also  J"  is   a  non-vanishing  quantity.     Hence   w  and  w'  are  independent 
functions  of  z  and  z'  alone  —  which  is  the  result  to  be  established. 

17.     The  Riemann  definition-property  for  a  function  of  a  single  complex 
variable  leads  to  a  relation 

8w      Bz 


this  relation,  when  interpreted  geometrically,  gives  the  conformal  repre- 
sentation of  the  w-plane  and  the  s-plane  upon  one  another.  The  property 
just  established  in  connection  with  the  quantity 

d^z  .  d2z'  —  d2z  .  dlz' 
has  a  corresponding  geometrical  interpretation. 

For  simplicity,  let  z  and  z1  be  represented  in  the  same  plane.  At  any 
point  0  in  the  plane,  take  OA,  OB,  OC,  OD  to  represent  d^z,  d1z',  d2z,  d^z'. 
Along  the  internal  bisector  of  the  angle  between  OA  and  OD,  take  OP 
a  mean  proportional  between  the  lengths  OA  and  OD;  and  along  the 
internal  bisector  of  the  angle  between  OB  and  OC,  take  OQ  a  mean 
proportional  between  the  lengths  OB  and  OC.  Complete  the  parallelo- 
gram of  which  OP  and  OQ  are  adjacent  sides;  let  M  denote  the  product 
of  the  lengths  of  its  diagonals,  and  let  6  denote  the  sum  of  the  inclinations 
of  those  diagonals  to  the  positive  direction  of  the  axis  of  real  quantities  ; 
then 

dlz  .  d2z'  —  d?z  .  d^z'  =  Me6*. 

Constructing  a  similar  parallelogram  in  connection  with  the  variations  of 
w  and  w',  we  should  have 

diW  .  d2w'  —  dyW  .  d^w' 
'Consequently 

=  JM4*. 


Now  let  two  sets  of  pairs  of  small  variations  of  z  and  z  be  taken, 
one  of  them  leading  to  a  quantity  Me?-,  the  other  of  them  leading  to  a 
quantity  M'effl;  and  let  the  corresponding  quantities,  arising  out  of  the 
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two  sets  of  pairs  of  the  consequent  small  variations  of  w  and  w',  be  Ne+* 
and  JTe*'''.  Then 

N^  =  JMe",    NW*  =  JM'<*\ 
and  therefore 

N  =  M'     V-4>  =  e'-e> 

which  is  the  extension,  to  two  functions  of  two  variables,  of  the  conformation 
property  for  a  function  of  one  variable.  Moreover,  the  extension  is  deter- 
minate; for  the  parallelogram,  constructed  to  give  the  representation  of 
dlz  .  dzz'  —  d^z  .  d^z',  is  unique  in  magnitude  and  orientation. 

18.  While  a  geometrical  interpretation  of  functionality  can  thus  be 
provided  at  any  place  in  the  two  planes  of  the  independent  variables, 
a  limitation  upon  the  general  utility  of  the  method  is  found  at  once  when 
we  proceed  to  the  transformation  of  equations.  It  ddes  not,  in  fact,  provide 
any  natural  extension  of  the  transformation  of  loci  and  of  areas  which  occurs 
when  there  is  only  one  complex  variable. 

Thus  consider  the  periodic  substitution 

z  \/2  =  w  +  w',     z  \/2  =  w  —  w', 
which  gives 

w  V2  =  z  -\-  z',       w/\/2  =  z  —  z. 

Corresponding  to  any  z,  z  place,  there  exists  a  unique  w,  w'  place.  But 
the  combination,  of  a  definite  locus  in  the  z  plane  unaffected  by  variations 
of  z'  with  a  definite  locus  in  the  z1  plane  unaffected  by  variations  of  z,  does 
not  lead  to  similar  loci  in  the  planes  of  w  and  of  w.  Thus  suppose  that  z 
and  z  describe  the  circles 

=      91 


z  =  ae,     z  = 

in  their  respective  planes  ;  the  corresponding  ranges  in  the  w  and  w'  planes 
are  given  by  the  equations 

(U  +  u'y  +  („  +  VJ  =  2a2,     (u  -  uj  +  (v-  v'Y  =  2a", 

neither  of  which  gives  a  locus  in  the  w  plane  alone  or  in  the  w'  plane 
alone.  The  z  circle  and  the  /  circle,  which  can  be  described  by  the 
respective  variables  independently  of  each  other,  determine  »*  places  in 
the  w  and  w'  planes  combined,  but  there  is  no  locus  either  in  the  w  plane 
alone  or  in  the  w'  plane  alone  corresponding  to  the  two  circles. 

Again,  the  content  of  the  field  of  variation  represented  by 

\z\^a,     l/l^a', 

can  be  described  very  simply;  it  consists  of  the  oo-4  places  given  by  com- 
bining any  point  within  or  upon  the  z  circle  with  any  point  within  or 

2—2 
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upon  the  /  circle.  When  this  field  of  variation  is  transformed  by  the 
periodic  substitution,  the  new  field  of  variation  is  represented  by 

]  w  +  w'  \  <  a  V2,     |  w  —  itf  |  ^  «V2  ; 

it  consists  of  oo 4  places  in  the  w  and  w'  planes,  each  corresponding  uniquely 
to  the  appropriate  one  of  the  ac  4  places  in  the  z  and  z  planes ;  but  there 
is  no  verbal  description  of  the  w,  w  field  so  simple  as  the  verbal  description 
of  the  z,  z  field  which  has  been  transformed. 

Analytical  expression  of  frontiers  of  two-plane  regions. 

19.  One  consequence  emerges  from  even  the  foregoing  simple  illus- 
tration, and  it  is  confirmed  by  other  considerations. 

When  we  have  a  four-fold  field  of  variation  such  that  places  in  it  are 
represented  by  a  couple  of  relations 

<f>  (x,  y,  x,  y')  ^  0,     ^  (x,  y,  x,  y')  <  0, 

the  three-fold  boundary  of  the  field  consists  of  two  portions,  viz.  the  range 
represented  by 

<f>  (x,  y,  x,  y)  =  0,     -f  (x,  y,  x,  y')  ^  0, 

and  the  range  represented  by 

<f>  (x,  y,  x,  y)  ^  0,     ^  (x,  y,  x\  y')  =  0. 

These  two  portions  of  the  three-fold  boundary  themselves  have  a  common 
frontier  represented  by  the  equations 

<j)  (x,  y,  x,  y')  =  0,     i/r  (x,  y,  x',  y')  =  0, 

which  give  a  two-fold  range  of  variation.  This  last  range  is  a  secondary  or 
subsidiary  boundary  for  the  original  four- fold  field;  to  distinguish  it  from 
the  proper  boundary,  we  shall  call  it  the  frontier  of  the  field. 

Accordingly,  we  may  regard  the  frontier  of  a  field  of  the  suggested  kind 
as  given  by  two  equations 

<f>  (x,  y,  x,  y')  =  0,     i/r  (x,  y,  x,  y')  =  0. 

(The  simpler  case  of  unrelated  loci  in  the  planes  of  z  and  of  z  arises  when 
^>  does  not  contain  x  or  y',  and  -fy  does  not  contain  x  or  y;  and,  at  least 
when  <f>  and  ^  are  algebraic  functions  of  their  arguments,  the  foregoing 
relations  can  be  modified  into  relations  of  the  type 

e(x,y,x')  =  0,      0(x,y,y')  =  0, 
or  into  relations  of  the  type 

x  (*>  x/>  y'}  =  °>   x  (y>  x'>  y'}  =  °> 

which  are  equivalent  to  them.)     Now  this  form  of  the  equations  of  the 
frontier   of   the   field   possesses   the   analytical   advantage   that,  when   the 
variables  are  changed  from  z  and  z    to  w  and  w    by  equations 
F  (w,  w',  z,  z')  =  0,     G  (w,  w',  z,  /)  =  0, 
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the  equations  of  the  frontier  of  the  w,  w'  field  are  of  the  same  type  as 
before,  being  of  the  form 

3>  (u,  v,  u',  v')  =  0,     ¥  (u,  v,  u',  v')  =  0. 

It  is  necessary  to  find  some  analytical  expression  of  the  doubly-infinite 
content  of  these  equations.  In  the  special  example  arising  out  of  the 
periodic  substitution  in  §  18,  we  at  once  have  the  expressions 

u»J2  =  a  cos  6  +  a'  cos  9',     u'^2  =  a  cos  6  —  a'  cos  ff, 
v  \/2  =  a  sin  9  +  a'  sin  6',     v  V2  =  a  sin  6  —  a  sin  6', 

giving  the  doubly-infinite  range  of  variation  for  u,  v,  u',  v',  when  0  and  ff  vary 
independently.  But  when  the  equations  of  the  frontier  do  not  lead,  by 
mere  inspection,  to  the  needed  expressions,  we  can  proceed  as  follows. 

Let  x,  y,  x',  y'  =  a,  b,  a,  b'  be  an  ordinary  place  on  the  frontier  given 
by  the  equations  0  =  0  and  -v/r  =  0,  in  the  sense  that  no  one  of  the  first 
derivatives  of  0  and  of  -fy  vanishes  there  ;  and  in  its  vicinity  let 

x  =  a  +  %,     y  =  6  +  T),     x'  =  a  +  %  ',     y'  =  6'  +  ?/. 
Then  we  have 


there  being  only  a  finite  number  of  terms  when  <f>  and  \fr  are  algebraic  in 
form.     Introduce  two  new  parameters  s  and  t,  and  take 

s  =  %a  +  r)ft  +  %'v  +  i)'8, 


t  •* 


where  a,  ft,  7,  8,  a,  ft',  7',  8'  are  constants  such  that  the  determinant 

90       90       90      90 
da'     96'     da"    db' 


da'     db'    da"     db' 

,Q  Sj 

'  /v  '  Sk' 

a  ,      ft  ,      7  .      5 

does  not  vanish.  Then  the  four  equations  can  be  resolved  so  as  to  express 
f ,  V,  ?,  V  in  terms  of  s  and  t ;  owing  to  the  limitations  imposed,  the  deduced 
expressions  are  regular  functions  of  *  and  t,  vanishing  with  them ;  and  so  we 
have  each  of  the  variables  x,  y,  x,  y',  expressed  as  functions  of  two  real 
variables  s  and  t,  regular  at  least  in  some  non-infinitesimal  range. 
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In  order  to  indicate  the  two-fold  variation  in  the  content  of  the  frontier, 
it  now  is  sufficient  to  consider  regions  of  variation  in  the  plane  of  the  real 
variables  s  and  t.  Thus,  corresponding  to  a  region  in  that  plane  included 
within  a  curve  k  (s,  £)  =  0,  there  are  frontier  ranges  of  variation  in  the  z 
and  the  z  planes,  determined  respectively  by  the  equations 


x  —  a  =  p  (s,  £) 
y-b=q(s,t) 


x  —  a  =p  (s, 


that  is,  by  the  interiors  of  curves 

f(x  -a,y-b)  =  Q,     g  (x  -  a,  y'  -  b')  =  0, 
the  current  descriptions  of  these  interiors  being  related. 

Moreover,  the  equations  F  =  0  and  G  =  0  potentially  express  u,  v,  u',  v  in 
terms  of  x,  y,  x  ,  y'  ;  and  so  the  frontier  range  of  variation  in  the  w  and  w 
planes  would  be  given  by  substituting  the  obtained  values  of  x,  y,  x,  y', 
as  regular  functions  of  s  and  t,  in  the  expressions  for  u,  v,  u',  v',  that  is,  the 
frontier  range  of  variation  is  defined  by  equations  of  the  form 

u,  v,  u,  v  =  functions  of  two  real  variables  s  and  t. 

But,  in  dealing  with  the  geometrical  content  of  the  frontier,  whether  with 
the  variables  z  and  z'  or  with  the  variables  w  and  w',  care  must  be  exercised, 
as  to  what  is  justly  included.  We  are  not,  for  instance,  to  include  every 
point  within  the  curve  f(x  —  a,  y  —  b)  =  0  conjointly  with  every  point  within 
the  curve  g  (x'  —  a',  y'  —  b')  =  0,  even  if  both  curves  are  closed  ;  we  are  to 
include  every  point  within  either  curve  conjointly  with  the  point  within  the 
other  curve  that  is  appropriately  associable  with  it  through  the  values  of  s 
and  t. 

Ex.  1.  The  method  just  given  for  the  expression  of  x,  y,  x",  i/  is  general  in  form  ;  but 
there  is  no  necessity  to  adopt  it  when  simpler  processes  of  expression  can  be  adopted. 
Thus  in  the  case  of  the  equations 


a  complete  representation  of  the  variables  is  given  by 

x=sinsco8t,     v  =  sin3sinz,     xf  =  coss,    y1  =  sin2  «  cos  2t. 
A  full  range  of  variation  in  the  plane  of  *  and  t  is 


When  we  select,  as  a  portion  of  this  range,  the  area  of  the  triangle  bounded  by  the  lines 

s-t=Q,    s+t  =  $n,    t  =  0, 
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the  limiting  curves  corresponding  to  /—  0  and  #=0  are  a  curvilinear  figure  made  up 
of  u  straight  line  and  two  quarter-circles  in  the  a-  plane,  and  another  curvilinear  figure 
in  the  /-plane  made  up  of  a  parabola  and  arcs  of  the  two  curves 

-1). 


Ex.  2.     For  the  periodic  substitution 
?ev/2=2 
a  z,  /  frontier  defined  by  the  equations 

#2+^=1,    y2+/2=l, 
is  transformed  into  &'w,  w'  frontier  defined  by  the  equations 


that  is,  the  frontier  is  conserved  unchanged. 

Ex.  3.     To  shew  how  a  field  of  variation  can  be  limited,  consider  the  four-fold  field 
represented  by  the  equations 


As  regards  the  2-plane,  the  first  equation  allows  the  whole  of  the  interior  of  the  circle 
2=  1.  The  second  equation  allows  the  whole  of  the  interior  of  the  ellipse  2#2  +  3y2=  1. 
The  region  common  to  these  areas  is  the  interior  of  the  ellipse  ;  hence  the  content  in  the 
a-plane  is  the  interior  of  the  ellipse  2jt?  +  3y2=*I,  so  that  x*  ranges  from  0  to  £,  and  y* 
ranges  from  0  to  J. 

As  regards  the  z'  -plane,  we  have 


Because  of  the  range  of  x2,  the  first  of  these  equations  gives  the  region  between  the  two 

hyperbolas 

&r'2-/2=2,     3^2_y'2=|. 

Because  of  the  range  of  y2,  the  second  of  these  equations  gives  the  region  between  the  two 
hyperbolas 

2^2-/2=|,  a^-y»=i. 

The  required  content  in  the  /-plane  is  the  area  common  to  these  two  regions  ;  that  is,  it 
is  the  interior  of  two  crescent-shaped  areas  between  the  hyperbolas 

2.^2-^2^     3^_y2=2. 

The  whole  field  of  four-fold  variation  of  the  variables  z  and  /  is  made  by  combining 
any  point  within  or  upon  the  first  ellipse  with  any  point  witbin  or  upon  the  contour  of 
each  of  the  crescent-shaped  areas. 

Ex.  4.     Discuss  the  four-fold  field  of  variation  represented  by  the  equations 

(xaf  +yy')  <  k\ 


20.     The  last  two  examples  will  give  some  hint  as  to  the  process  of 
estimating  the  field  of  variation  when  it  is  limited  by  a  couple  of  frontier 

equations  in  the  form 

0(x,y,x')  =  Q,      B(«,y,y')-0, 

or  in  the  equivalent  form 

X  (x,  x,  y)  =  0,      X  (y,  x,  y')  =  0. 
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We  draw  the  family  of  curves  represented  by  0  =  0  for  parametric  values 
of  x  ;  for  limited  forms  of  6,  there  will  be  a  limited  range  of  variation  for 
x  and  y,  bounded  by  some  curve  or  curves.  Similarly,  we  draw  the  family 
of  curves  represented  by  ®  =  0  for  parametric  values  of  y  ;  as  for  0,  so  for  ®, 
there  will  be  a  limited  range  of  variation  for  x  and  y,  bounded  by  some  other 
curve  or  other  curves.  Further,  the  equations  %  =  0  and  X  =  0  may  impose 
restrictions  upon  the  range  of  x'  and  the  range  of  y ',  which  are  parametric 
for  the  preceding  curves.  In  the  net  result  for  the  z-range,  when  subject  to 
the  equations  6  =  0  and  ©  =  0,  we  can  take  the  internal  region  common  to  all 
the  interiors  of  these  closed  curves. 

The  same  kind  of  consideration  would  be  applied  to  the  equations  %  =  0 
and  X  =  0,  so  as  to  obtain  the  range  in  the  /-plane  as  dominated  by  these 
equations. 

And  the  four-fold  field  of  variation  for  z  and  2!  is  obtained  by  combining 
every  point  in  the  admissible  region  of  the  .z-plane  with  every  point  in  the 
admissible  region  of  the  /-plane. 

Note.  In  the  preceding  discussion,  a  special  selection  is  made  of  the  four-fold  fields  of 
variation  which  are  determined  by  a  couple  of  relations  0^0,  ^  ^  0. 

It  is  of  course  possible  to  have  a  four-fold  field  of  variation,  determined  by  a  single 
relation  $  <  0.  The  boundary  of  such  a  field  is  given  by  the  single  equation  0=0  ;  there 
is  no  question  of  a  frontier. 

It  is  equally  possible  to  have  a  four-fold  field  of  variation,  determined  by  more  than 
two  relations,  say  by  <f>  ^  0,  ^  ^  0,  ^  <  0.  The  boundary  then  consists  of  three  portions, 
given  by  0  =  0,  ^<0>  X<0;  0O,  V' =  °>  X^-°  >  0^°>  V^0*  X=°-  Tbe  frontier 
consists  of  three  portions,  given  by  0  ^  0,  ^=0,  x=0  ;  0=0,  ^  ^  0,  x=®  >  0=0,  ^=0, 
X  ^  0.  And  there  could  arise  the  consideration  of  what  may  be  called  an  edge,  defined  by 
the  three  equations  0=0,  ^=0,  ^  =  0. 

Sufficient  illustration  of  what  is  desired,  for  ulterior  purposes  in  these  lectures,  is 
provided  by  the  consideration  of  four-fold  fields  determined  by  two  relations. 


CHAPTER   II 

LlNEO-LINEAR    TRANSFORMATIONS:     INVARIANTS    AND    COVARIANTS 

Lineo-linear  transformations. 

21.  WHATEVER  measure  of  success  may  be  attained,  great  or  small,  with 
the  geometrical  representation,  the  analytical  work  persists;  the  geometry 
is  desired  only  as  ancillary  to  the  analysis.  So  we  shall  leave  the  actual 
geometrical  interpretation  at  its  present  stage. 

The  fundamental  importance  of  the  lineo-linear  transformations  of  the 
type 

az  +  b 

w= j 

cz  +  a 

in  the  theory  of  automorphic  functions  of  a  single  variable  is  well-known. 
We  proceed  to  a  brief,  and  completely  analytical,  consideration  of  lineo- 
linear  transformations  of  two  complex  variables*,  shewing  the  type  of 
equations  that  play  in  the  analytical  theory  the  same  kind  of  invariantive 
part  as  does  a  circle  or  an  arc  of  a  circle  in  the  geometry  connected  with 
a  single  complex  variable. 

These  lineo-linear  transformations  between  two  sets  of  non-homogeneous 
variables  have  arisen  as  a  subject  of  investigation  in  several  regions  of 
research.  Naturally,  their  most  obvious  analytical  occurrence  is  in  the 
theory  of  groups.  When  the  groups  are  finite,  they  have  been  discussed 
for  real  variables  by  Valentinerf,  Gordan|,  and  others ;  they  are  of  special 
importance  for  algebraic  functions  of  two  variables  and  for  ordinary  linear 
equations  of  the  third  order  which  are  algebraically  integrable§.  Again, 
and  with  real  variables,  they  arise  in  the  plane  geometry  connected  with 
Lie's  theory  of  continuous  groups ||.  They  have  been  discussed,  with  complex 

*  For  much  of  the  following  investigation,  as  far  as  the  end  of  this  chapter,  reference  may 
be  made  to  the  second  of  the  author's  papers  quoted  on  p.  1. 

t  Vidensk.  Selsk.  Skr.,  6  Rffikke,  naturvid,  og  math.  Afd.,  v.,  2  (1889). 
£  Math.  Ann.,  t.  Ixi  (1905),  pp.  453—526. 

§  See  the  author's  Theory  of  Differential  Equations,  vol.  iv,  ch.  v. 
||  Lie-Scheffers,  Vorl.  il.  cont.  Gruppen,  (1893),  pp.  13—82. 
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variables,  by  Picard*  in  connection  with  the  possible  extension,  to  two  in- 
dependent variables,  of  the  theory  of  automorphic  functions.  And  a  memoir 
by  Poincare  has  already  been  mentioned  f. 

22.     We  take  the  general  lineo-linear  transformation  (or  substitution) 
between  two  sets  of  complex  variables  in  the  form 

w         _  w'          _  1 

az  +  bz'  +  c  ~  a'z  +  b'z'  +  c'~  a"z-r  b"z  +c"' 

where  all  the  quantities  a,  b,  c,  a',  b',  c,  a",  b",  c"  are  constants,  real  or 
complex.  The  first  step  in  the  generalisation  of  the  theory  for  a  single 
variable  is  the  construction  of  the  canonical  form  ;  and  this  can  be  achieved 
simply  by  using  known  results  J  in  the  linear  transformations  of  homogeneous 
variables.  For  our  purpose,  these  are 

/j  =  a#!    +  bx.2    +  CX, 


so  that  we  have 


ys  =  a 


w     w 


xl      #2      x3  y1      y%      y3 

The  quantities  w  and  w'  are  independent  functions  of  z  and  z  ;  and  there- 
fore the  determinant 

a,      b,     c 

a',     b',     c' 
a",     b",     c" 
denoted  by  A,  is  not  zero.     As  a  matter  of  fact, 

j  /w,  w'\ A 

V  z,  z' )      (a"z  +  b"z'  +  c")8 ' 
The  equation 

a-e,         b    ,         c        =  0 

a    ,     b'-6,         c 
a"  ,        b"    ,     c"-6 

is  called  the  characteristic  equation  of  the  substitution.  This  characteristic 
equation  is  invariantive  when  the  two  sets  of  variables  are  subjected  to  the 
same  transformation  ;  that  is  to  say,  if  we  take 

W  W  1 


aw  +  0w'  +  7 
Z 


=  _  _ 
-i-  y      a"w  +  $"w  +  7"  ' 


Z' 


az 


_  _ 

'  ~  a."z  +  j3"z'  +  7"  ' 


*  Aeta  Math.,  t.  i  (1882),  pp.  297—320;  ib.t  t.  ii  (1883),  pp.  114—135. 
t  See  the  reference  on  p.  1. 

t  Jordan,  Trait6  de»  substitution,  Book  ii,  ch.  ii,  §  v;  Burnside,  Theory  of  groups,  (2nd  ed., 
1911),  ch.  xiii. 
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and  express  W  and  W  in  terms  of  Z  and  Z ',  the  characteristic  equation  of 
the  concluding  substitution  between  W,  W,  Z,  Z'  is  the  same  as  the  above 
characteristic  equation  of  our  initial  substitution  between  w,  w',  z,  z . 

There  are  three  cases  to  be  discussed,  according  as  the  characteristic 
equation,  which  is  of  the  form 

63  -  Ajtf2  +  A20  -  A  =  0, 
has  three  simple  roots,  or  a  double  root  and  a  simple  root,  or  a  triple  root. 

Case  I.  Let  all  the  roots  of  the  characteristic  equation  be  simple; 
and  denote  them  by  01}  62,  63.  Then  quantities  <*r  :  @r  :  7r,  determined  as 
to  their  ratios  by  the  equations 

attr  +  a  fir  +  a"yr  =  BfOr  , 


are  such  that,  if 

v  i  Q      _i_  y  — 

we  have 

Yr  =  0rXr. 

The  canonical  form  of  the  homogeneous  substitution  is 

•y    f\    -jr  y   f)    Y  V   =z  0  X    ' 

and  so  the  canonical  form  of  the  lineo-linear  transformation  is 


a3w  +  &3w'  +  73          a3z  +  &3z'  +  73 
where  the  quantities  A,  and  /*,  called  the  multipliers  of  the  transformation, 
are 

A,  =  —        u  =  — 

being  the  quotients  of  roots  of  the  characteristic  equation.     The  multipliers 
are  unequal  to  one  another,  and  neither  of  them  is  equal  to  unity. 

This  canonical  form  can  be  expressed  by  the  equations 

W  =  \Z,     W'  =  f*Z'. 

Case  II.  Let  one  root  of  the  characteristic  equation  be  double  and 
the  other  simple;  and  denote  the  roots  by  0lt  0lt  03.  The  canonical  form 
of  the  homogeneous  substitution  is 

where  the  forms  of  the  variables  X  and  F  are  the  same  as  in  the  first  case ; 
and  the  constant  K,  in  general,  is  not  zero. 
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The  canonical  form  of  the  lineo-linear  transformation  is  of  the  type 

W  =  \Z,     W'  =  \Z'  +  <rZ, 
where 


and  the  constant  a-,  in  general,  is  not  zero.     The  repeated  multiplier  X  is 
not  equal  to  unity. 

Case  III.  Let  the  characteristic  equation  have  a  triple  root  0.  The 
canonical  form  of  the  homogeneous  substitution  is 

Y^BXi,     Y,  =  cLX,+  eX.2,     Y3  =  ftX1  +  yX2  +  0X3  ; 
and  the  canonical  form  of  the  lineo-linear  transformation  is  of  the  type 
W  =  Z  +  p,     W'  =  Z'  +  aZ+r, 

where  the  repeated  multiplier  is  unity,  and  the  constants  p,  cr,  r,  in  general, 
do  not  vanish. 

23.  Any  power  of  the  transformation  can  at  once  be  derived  from  its 
canonical  form.  Let  the  transformation  be  applied  ra  times  in  succession, 
and  let  the  resulting  variables  be  denoted  by  wm  and  wm'  ;  then 

«iWm  +  ftiWm'  +  7l  =  xm  «IZ  +  fti2'  +  7l 

fttwm'  +  73  03-2  +  ftsz  +  7s  ' 

m  OfZ  +  &/  +  72 


expressing  wm  and  wm'  in  terms  of  z  and  /. 

When  \m  =  1  and  fim  =  1,  the  mth  power  of  the  transformation  gives 
an  identical  substitution.     For  then 


<n\z  +  PiZ  +7j  o^z  +  P2z'  +  7a  a3z  -f-  j33z  +  7s 

When  each  of  these  three  equal  fractions  is  denoted  by  p,  we  have 

«i  (to«  -  pz)  +  A  (wmr  -  pz)  +  7l  (1  -  p)  =  0, 

02  (wm  -  pz)  +  &  (wnr  -  pjf)  +  72  (1  -  p)  =  0, 

«*  Om  -  pz)  +  ft,  (wm'  -  pz')  +  73  (1  -  p)  =  0. 

The  determinant  of  the  coefficients  a,  ft,  7  is  not  zero,  because  otherwise 
the  canonical  form  of  the  original  transformation  would  contain  only  one 
independent  equation;  hence 

wm  -  pz  =  0,     wm'  -  pz'  =  0,     1  -  p  =  0, 
that  is, 

wm  =  z,     wm'  =  z', 

shewing  that  the  mth  power  of  the  original  transformation  gives  an  identical 
substitution,  if  V  =  1  and  pm  =  1. 
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Invariant  centres. 

24.  Certain  places  are  left  unaltered  by  the  lineo-linear  transformation 
between  the  z,  z  field  and  the  w,  w  field.  On  the  analogy  with  the 
corresponding  points  in  the  homographic  transformation  w(cz  +  d)  =  az  +  b, 
these  unaltered  places  may  be  called  double  places  or  (because  repetitions 
of  the  transformation  still  leave  them  unaltered)  they  will  be  called  the 
invariant  centres  of  the  transformation. 

Returning  to  the  initial  form  of  the  transformation,  and  denoting  any 
invariant  centre  by  £  and  £',  we  have 

af  +  &£'  +  c  =  8£, 
a'£  +  6'  '  +  c  =  O, 


with  our  preceding  assumptions,  B  manifestly  is  a  root  of  the  characteristic 
equation.  Hence  when  all  the  roots  of  this  equation  are  simple,  we  generally 
have  three  invariant  centres,  say  £i  and  £,',  £2  and  £/,  £3  and  £,',  associated 
with  6l,  02,  #s  respectively.  It  is  easy  to  verify  that 


=  (act,  +  a'&  +  a"72)  £  +  (60,  +  &'&  +  &"7il)  £  +  ecu,  +  c'&  +  c"7l 

-*,(*&+&&'+.*X 

so  that,  as  6^  and  02  are  unequal,  we  must  have 

«2£  +  &ti'  +  72  =  0- 
Similarly 

"•(Ti  +  A&'+Tb-O, 

while 

«i&t&&/  +  7k  +  0. 

Thus  the  invariant  centres  are  given  by  the  equations 


sk  +  &&'  +  7s  =  01 

ir2+Ar2'  +  7i  =  oj ' 


a  result  which  can  be  inferred  also  from  the  canonical  form  of  the  trans- 
formation. 

In  deducing  this  result,  certain  tacit  assumptions  have  been  made  as  to  the  exclusion 
of  critical  relations.     It  will  easily  be  seen  that  the  transformation 


is  not  an  example  (for  the  present  purpose)  of  the  general  transformation. 
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Manifestly,  we  can  take 

w,  w,  1 

r  f 

bi>  bu 

r  f 

ba>  yi  > 

w,  w',  1 

Si,  Si',  i 

r,,  r;,  i 
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?i,  Si', 


si,  Si', 


&.  ?/, 

s;,  &', 

Si,  Si',- 

r.,  &', 


as  a  canonical  form  of  the  lineo-linear  transformation. 


This  canonical  form  leads  at  once  to  an  expression  of  the  relations 
between  the  two  sets  of  variables  in  the  immediate  vicinity  of  the  invariant 
centres.  Near  £i  and  Si',  we  have 


where 


z  =  Si 


w'  = 


-&  si'-?/ 


Near  ^2  and  (fa',  we  nave 
where 


y        >"        *•'        ..    ;  v-  y 

~~  ba        bs         Si         A*    IM        ba 


Near  Ss  and  Ss',  we  have 


where 


83w' 


r,  =  A. 


fc- 


Moreover  this  new  canonical  form,  involving  explicitly  the  places  of  the 
invariant  centres  in  their  expressions,  shews  that  the  assignment  of  three 
invariant  centres  and  two  multipliers  is  generally  sufficient  for  the  con- 
struction of  a  canonical  form  of  a  lineo-linear  transformation  of  the  first 
type. 
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/:'.'•.  1  .  Some  very  special  assignments  of  invariant  centres  may  lead  to  equations  that 
do  not  characterise  lineo-linear  transformations.  The  resulting  equations,  in  that  event, 
belong  to  the  range  of  exceptions. 

Thus,  if  we  take 

ft  =  l      \         £2  =  0     1         Cs  =  aa     \ 

ft'=-U         fc'=-a/'      &'--•»/' 

where  a  is  neither  zero  nor  unity,  and  if  we  assign  arbitrary  multipliers  X  and  /*  different 
from  unity  and  different  from  one  another,  the  canonical  equations  can  be  satisfied 
only  by 


which  is  not  a  lineo-linear  transformation  of  the  z,  /  field  into  the  w,  vf  field. 

Other  special  examples  of  this  exceptional  class  can  easily   be  recognised.     One 
inclusive  example  is  given  by  the  relations 


&  —  Ca  _  £2  "£3  _  £2(3  ~  £3(2 
A  B  C 

Cs'-Ci'      fs-fi      fsfi'-CiCs 


A  B  C 

and  then  the  equations  acquire  the  unsuitable  form 

=Q,    Az-Bz' 


Ci,  Ci',  1 
fc,  £2',  1 
Cs,  Cs',  1 


=0; 


=0. 

Ex.  2.  When  neither  point  in  any  one  of  the  three  invariant  centres  is  at  infinity, 
we  can  (by  unessential  changes  of  all  the  variables  that  amount  to  change  of  origin, 
rotation  of  axes,  and  magnification,  in  each  of  the  planes  independently  of  one  another) 
give  a  simplified  expression  to  the  canonical  form. 

Suppose  that  no  one  of  the  quantities  ft,  ft',  £2>  &'>  Cs>  £3'  toen  ™  zero  5  alternative 
forms,  when  this  supposition  is  not  justified,  are  left  as  an  exercise.  We  then  transform 
the  z-plane  and  the  w-plaue  by  the  congruent  relations 


and  we  transform  the  /-plane  and  the  w'-plane  by  the  congruent  relations 

*'-fi'  =  (&'-fc')^',     tf-ti  =  (t*-(i)  W'. 

All  of  these  are  of  the  type  just  described  ;  they  require  the  same  change  of  origin,  the 
same  magnification,  and  the  same  rotation,  for  the  z-plane  and  the  w-plane  ;  and  likewise 
for  the  z'-plane  and  the  w'-plaue.  The  effect  of  the  transformation  is  to  place,  in  the 
Z,  Z'  field  and  the  PF,  W  field,  two  of  the  invariant  centres  at  0,  0  and  1,  1. 

The  third  invariant  centre  then  becomes  a,  a',  where 


The  equations,  in  a  canonical  form,  of  the  lineo-liuear  transformations  of  the  Z,  Z'  field 
into  the  W,  W  held,  having  0,  0  ;  1,1;  a,  a'  ;  for  the  invariant  centres,  are 


W,    W,     I 

1,    1,  1 

a,       a',      1 

\ 

Z,    Z',    1 

1,    1,  1 

a,      a',      1 

W-  W                     Z-Z' 
Wa'-  W'a         Za'-Z'a 

W-  W 


Z-Z' 
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where  X  and  /*  are  different  from  one  another  and  where  (so  far  as  present  explanations 
extend)  neither  X  nor  /x  is  equal  to  unity. 

But  it  must  be  remembered,  in  taking  these  equations  as  the  canonical  form,  that 
definite  (if  special)  identical  modifications  of  the  2-plane  and  the  w-plane  have  been  made 
simultaneously,  and  likewise  for  the  z'-plane  and  the  w/-plane.  The  result  of  these 
modifications,  in  so  far  as  they  affect  the  original  lineo-linear  transformation,  is  left  for 
consideration  as  an  exercise. 

Invariantive  Frontiers. 

25.  In  the  theory  of  automorphic  functions  of  a  single  complex  variable, 
it  proves  important  to  have  bounded  regions  of  variation  of  the  independent 
variable  which  are  changed  by  the  homographic  substitutions  into  regions  that 
are  similarly  bounded.    Thus  we  have  the  customary  period-parallelogram  for 
the  doubly-periodic  functions ;  any  parallelogram,  under  the  transformations 

w  =  z  +  oh,     w  =  z  +  eo2, 

remains  a  parallelogram  and — with  an  appropriate  limitation  that  the  real 
part  of  Wa/tOj  is  not  zero — the  opposite  sides  of  the  parallelogram  correspond 
to  one  another.  Similarly  a  circle  or  a  straight  line,  under  a  transformation 
or  a  set  of  transformations  of  the  type 

(cz  +  d)  w  =  az  +  b, 

remains  a  circle  or  sometimes  becomes  a  straight  line ;  and  so  we  can 
construct  a  curvilinear  polygon,  suited  for  the  discussion  of  automorphic 
functions.  These  boundary  curves — straight  lines  and  circles — are  the 
simplest  which  conserve  their  general  character  throughout  the  trans- 
formations indicated;  they  are  the  only  algebraic  curves  of  order  not 
higher  than  the  second  which  have  this  property.  They  are  not  the  only 
algebraic  curves,  which  have  this  property,  when  we  proceed  to  orders  higher 
than  the  second;  thus  bicircular  quartics  are  homographically  transformed 
into  bicircular  quartics. 

For  the  appropriate  division  of  the  plane  of  the  variable,  when  auto- 
morphic functions  of  a  single  complex  variable  are  under  consideration  so 
as  to  secure  an  arrangement  of  polygons  in  each  of  which  the  complete 
variation  of  the  functions  can  take  place,  other  limitations — such  as  relations 
between  constants  so  as  to  -secure  conterminous  polygons — are  necessary. 
They  need  not  concern  us  for  the  moment.  What  is  of  importance  is 
the  conservation  of  general  character  in  the  curve  or,  what  is  the  same 
thing,  conservation  of  general  character  in  the  equation  of  the  curve,  under 
the  operation  of  a  homographic  transformation. 

26.  Corresponding  questions  arise  in  the  theory  of  functions  of  two 
complex  variables.    We  have  already  seen  that,  when  a  z,  z  field  is  determined 
by  two  relations,  its  frontier  is  represented  by  a  couple  of  equations  between 
the  real  and  the  imaginary  parts   of  both  variables;   and  therefore  what 
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is  desired,  for  our  immediate  illustration,  is  a  determination  of  the  general 
character  of  a  couple  of  equations  which,  giving  the  frontier  of  a  z,  z  •  field, 
are  changed  by  the  lineo-linear  transformation  into  a  couple  of  equations 
which,  giving  the  frontier  of  a  corresponding  w,  w'  field,  are  of  the  same  general 
character  for  the  two  fields.  The  invariance  of  form  of  such  equations,  at 
any  rate  for  the  most  simple  cases,  must  therefore  be  investigated. 

We  shall  limit  ourselves  to  the  determination  of  only  the  simplest  of 
those  frontiers  of  a  field  of  variation  which  are  invariantive  in  character 
under  a  lineo-linear  translation.  Also,  we  shall  consider  only  quite  general 
transformations  ;  special  and  more  obvious  forms  may  occur  for  special  trans- 
formations, such  as  those  contained  in  the  simplest  finite  groups.  Accordingly, 
in  the  equations 

w          _  w  _  1 

az  +  bz'  +  c  ~  a'z  +  b'z'  +  c'  ~  af'z  +  &'  Y  +  c"  ' 

we  resolve  the  variables  into  their  real  and  imaginary  parts,  viz. 
z  =  a;  +  iy,     z'  =  x  +  iy',     w  =  u  +  iv,     w  =  u  +  iv'  ; 
and  we  require  the  simplest  equations  of  the  form 

<£  (x,  y,  x',  y')  =  0,     ^  (x,  y,  x',  y')  =  0, 
which,  under  the  foregoing  transformation,  become 

3>  (u,  v,  u',  v')  =  0,     ¥  (M,  v,  u',  v)  =  0, 

where  <£  and  "^  are  of  the  same  character,  in  degree  and  combinations  of 
the  variables,  as  </>  and  ty.  Moreover,  the  constants  in  the  transformation 
may  be  complex  ;  so  we  write 

a  =  a,!  +  ia-i,  b  =  &i  +  ib2,  c  =  Cj  +  tc2, 
a'  =  a/  +  ia2,  b'  =  &/  +  ib2'  ,  c  =  c,'  +  tc,', 
a"  =  ai"  +  ia2",  b'^K'  +  ibt",  c"  =  Cl"  +  ic2", 

in  order  to  have  the  real  and  imaginary  parts.     Lastly,  let 
A\  =  a^x  +  hx  -  a2y  -  b^  +  c,  ,      ^2  =  CLZX  +  b2x'  +  a^y  +  b^y  +  c?  , 
N,'  =  a>  +  6,V  -  a^y  -  bzy'  +  c/,     Nt'  =  a2'x  +  b2'x  +  a^y  +  b,'y  +  c,', 
N,"  =  a/'a  -h  b,"x  -  afy  -  b,'y'  +  c/',     N2"  =  a,'x  +  bj'x'  +  a/'y  +  6/y  +  c,", 


then  the  real  equations  of  transformation  are 

Du  =  J\W  +  N2N2", 
Dv  =  N.W  -  NW, 


Dv  ^NtN^'-N^NS. 
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Further,  we  have 

D  (u2  -I-  v2)  =  Nf  +  N2, 

D  (uu  +  vv)  =  NM  +  NZNJ, 
D  (uv  -  u'v)  =  N,N2'  -  N2NJ, 
D  (u*  +  v'*)  =  J\Y«  +  N". 

These  equations  express  each  of  the  quantities  u,  v,  u',  v',  u2  +  v2,  uu'  +  w', 
uv'  —  u'v,  u"  +  v™,  in  the  form  of  a  rational  fraction  that  has  D  for  its  de- 
nominator. The  denominator  D  and  each  of  the  numerators  in  the  eight 
fractions  are  linear  combinations  (with  constant  coefficients)  of  the  quantities 
1,  x,  y,  x,  y,  x2  +  y2,  xx'  +  yy',  xy'  -  x'y,  x'2  +  y'2. 

The  same  form  of  result  holds  when  we  express  x,  y,  x',  y  in  terms  of 
u,  v,  u,  v  ;  any  quantity,  that  is  a  linear  combination  of  1,  x,  y,  x,  y', 
x*  +  y2,  xx  +  yy',  xy'  —  x'y,  x'2  +  y'z,  comes  to  be  a  rational  fraction  the 
numerator  of  which  is  a  linear  combination  of  1,  u,  v,  u',  v',  u2  +  v2,  uu  +vv', 
uv'  —  u'v,  u^  +  v'*;  the  denominator  is  a  linear  combination  of  the  same 
quantities,  and  is  the  same  for  all  the  fractions  that  represent  the  values 
of  x,  y,  x',  y,  x2  +  y2,  xx'  +  yy',  xy'  —  yx,  x'2  +  y'2.  Consequently,  any  equation 

A  (x2  +  y2)  +  C  (xx'  +  yy')  +  D  (xy'  -  yx)  +  B  (x12  +  yn} 

+  Ex  +  Fy  +  Gx'  +  Hy'  =  K 
is  transformed  into  an  equation 

A' (u2  +  v2)  +  C'  (uu  +  vv')  +  D'(uv' -  u'v)  +  B' (u2  +  v'2) 

+  E'u  +  F'v  +  G'u'  +  H'v'  =  K', 

where  all  the  quantities  A,  ...,  K  are  constants,  as  also  are  A',  ...,  K', 
each  member  of  either  set  being  expressible  linearly  and  homogeneously 
in  terms  of  the  members  of  the  other  set. 

27.  Thus  the  transformed  equation  is  of  the  same  general  character, 
concerning  combinations  and  degree  in  the  variables,  as  the  original  equation; 
and  there  is  little  difficulty  in  seeing  that  it  is  the  equation  of  lowest  degree 
which  has  this  general  character  of  invariance.  Further,  two  such  simul- 
taneous equations  are  transformed  into  two  such  simultaneous  equations  of 
the  same  character. 

This  is  the  generalisation  of  the  property  that  the  equation  of  a  circle 
is  transformed  into  the  equation  of  another  circle  by  a  homographic  sub- 
stitution in  a  single  complex  variable. 

Accordingly,  when  a  z,  /  field  having  a  frontier  given  by  two  equations 
of  the  foregoing  character  is  transformed  by  a  lineo-linear  transformation  into 
a  w,  w'  field,  the  frontier  of  the  new  field  is  given  by  two  similar  equations. 
We  define  such  a  frontier  as  quadratic,  when  it  is  given  by  equations 
of  the  second  degree  in  the  variables;  and  therefore  we  can  sum  up  the 
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whole  investigation  by  declaring  that  a  z,  z  field,  which  has  a  quadratic 
frontier,  is  transformed  by  a  lineo-linear  transformation  into  a  w,  w'  .field, 
which  also  has  a  quadratic  frontier, 

28.  One  special  inference  can  be  made,  which  has  its  counterpart  in 
homographic  substitutions  for  a  single  variable,  viz.,  when  all  the  coefficients 
in  a  lineo-linear  transformation  are  real,  the  axes  of  real  parts  of  the  com- 
plex variables  in  their  respective  planes  are  conserved.     For  when  all  the 
constants  are  real,  we  have 

vD  =  (a"b  -  ab")  (an/  -  xy)  +  (ac"  -  a"c)  y  +  (be"  -  b"c)  y', 

v'D  =  (a"//  -  ab")  (xy1  -  x'y)  +  (a'c"  -  a"c')  y  +  (b'c"  -  b"c')  y' ; 

and  therefore  the   configuration   given   by  y  =  0   and  y '  =  0    becomes  the 

configuration  given  by  v  =  0  and  v  =  0.     The  converse  also  holds,  owing 

to  the  lineo-linear  character  of  the  transformation. 

These  axes  of  real  quantities  in  the  planes  of  the  complex  variables 
are,  of  course,  an  exceedingly  special  case  of  the  general  quadratic  frontier, 
which  can  be  regarded  as  given  by  the  two  equations 

A,  (x2  +  7/2)  +  Bl  (x*  +  y'2)  +  0,  (xx  +  yy')  +  A  (xy  -  xy) 

+  E&  +  F,y  +  G^x  +  H,y  =  Klt 
A,  (a?  +  y2)  +  B,  (x'z  +  y'2)  +  C2  (xx  +  yy'}  +  D,  (xy  -  xy) 

+  E2x  +  Fzy  +  Gzx  +  H3y  =  K*. 

Let  0  and  z'  be  the  conjugates  of  z  and  z  respectively,  so  that 

z  =  x  —  iy,     z  =  x  —  iy  ; 

then  the  general  quadratic  frontier  can  also  be  regarded  as  given  by  the 

equations 

A1zz  +  B^zz  -I-  d'zz  +  D^z'z  +  EJz  +  F^z  +  Gr'z  +  H{z  =  Klt 
A*zz  +  E^z'z'  +  C2'zz'  +  D2'z'z  +  E^z  +  F*z  +  G.^z  +  Hjz  =  K,, 

where  A1}  JS1}  Klt  Az,  B2,  K2  are  real  constants,  while  (//  and  A',  C*  and  Z)/, 
EI  and  FI,  E2'  and  F^,  G{  and  #/,  G*  and  H.2',  are  pairs  of  conjugate 
constants. 

Manifestly  any  equation  of  this  latest  form  is  transformable  by  the 
lineo-linear  substitution  into  another  equation  of  the  same  form. 

29.  Another  mode   of  discussing   the   frontier   of  a  z,  z   field,  which 
is  represented  by  two  equations  that  have  an  invariantive  character  under 
a  lineo-linear  transformation,  is  provided  by  the  generalisation  of  a  special 
mode  of  dealing  with  the  same  question  for  a  single  complex  variable. 

The  general  homographic  substitution  affecting  a  single  complex  variable 
has  the  canonical  form 

w  —  a  _  „  z  —  a. 
&-$***,-& 

3—2 
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where  a  and  £  are  the  double  points  of  the  substitution,  and  K  is  the 
multiplier.     Let 

w  =  u  +  iv,     z  =  x  +  iy,     a  =  a  +  ia,     ft  =  b  +  ib',     K  =  iceF, 
where  u,  v,  x,  yt  a,  a',  b,  b',  K,  k  are  real  ;  then 


u  —  a  +  i  (v  -  a')  _    ^  x  —  a  +  i  (y  —  a) 
'-  ' 


and  therefore 


(u  -a)(u-b)  +  (v-  a)  (v  -  b') 


_  (x-b)(y-a')-(x-a)(y-b')  =  ^ 

(x  -a)(x-b)  +  (y-  a)  (y  -  b') 


Hence  the  circle 


which  passes  through  the  double  points  (a,  a')  and  (6,  6')  of  the  substitution, 
is  transformed  into  the  circle 

(u  -a)(u-b)  +  (v-  a')  (v  -b')  =  M  {(u  -b)(v-  a')  -  (u  -  a)  (v  -  6')}, 

which  also  passes  through  those  common  points.  The  constants  m  and  M 
are  connected  by  the  relation 

m  —  M  =  (1  +  mM)  tan  k. 

At  a  common  point,  the  two  circles  cut  at  an  angle  k,  which  depends  only 
upon  the  multiplier;  thus  when  an  arbitrary  circle  is  taken  through  the 
common  points,  it  is  transformed  by  the  homographic  substitution  into 
another  circle  through  those  points  cutting  it  at  an  angle  that  depends  only 
upon  the  constants  of  the  substitution. 

This  process  admits  of  immediate  generalisation  to  the  case  of  two 
complex  variables.  Let  the  lineo-linear  transformation  in  two  variables  be 
taken  in  its  canonical  form  ;  and  write 

/  +  yl  =  IS  +  il^',     «i  w  +  &  w  +  7!  =  LJ  +  iLi', 
+  72  =  U  +  U2",     cttW  +  @2w'  +  72  =  L2'  +  iL", 
'  +  73  =  13'  +  ils",     a3w  +  £3  w'  +  73  =  L3'  +  iL3", 

where  £,',  //',  //,  1%",  I3f,  13"  are  real  linear  functions  of  x,  y,  x,  y'  and  LI,  L"> 
LZ,  L2",  LS,  Ls"  are  respectively  the  same  real  linear  functions  of  u,  v,  u,  v. 
The  three  invariant  centres  are  the  places  given  by  the  equations 


I*  =0} 


//  =  o 


t'-O 


K  =  o  i 

I,"  =  0 
L'  =  0 
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and  they  are  also  the  same  places  given  by  what  are  effectively  the  same 
equations 

Li  =  0  \          L»  =  0  Z,'  =  0  \ 

Z,"  =  0 

z;  =  o 
zt" =o       z2"  =  o  J 

The  canonical  form  of  the  lineo-linear  transformation  now  is 

LI  +  iLi         lt'  +  il^' 

~,     -T  /'  ==  ^   /  7~~. — "T77 »      i 

3    +  IA/3  <!    +  Ifcj 

7"  '  -L  V  T  "  1  '  _L  V7  " 

A/o   ~r  ZA/o  60   ~t~  tto 


'     "  '     " 


and  therefore,  among  other  inferences,  we  have 

I  'I  "      I  '1  " 
_,  <>\  h    —  Mi 

-          1  ,,.,.„.  ,/ 

{-!  fcs    -f-  &!    tj 

1  '1  "       1  '1  " 
Ma    -M, 


__  -11      s    ~      3*>i  _,  <>\         —        i  ^ 

tan  1  T,T,      T  ,,T  „  -  tan  1  ,,.,.„.  ,/  =  -  arg  X, 

A/1  A/3    -+-  i/j    X/3  {-!  fcs    -f-  &!    tj 


T  '  T  "       T  '  T  " 

^3^2    -J*  A*    _  .         , 


T  'T  "       T  '  T  "  1  '1  "      1  '/  " 

JL/2  X/j      —  X/j  i/2  i  "2  "1      —  "\  "2 

~  te°  = 


Accordingly,  the  frontier  configuration,  represented  by  any  two  of  the  three 
equations 

i  /?  '/      in"  _  ^  a  'i  '  _L  7  "7  /7\ 

£•3  ^2     —  ^"3     —  P  V3  t2    *  ''S    fr2    /> 
tj  fc3      —  t3l1      =  q  (tj  t3    +  fcj    63    ), 

^2  ^1      ^^  ^1  ^2      ~~~  *     \  ^2     1      *~     2    ^1     /> 

where  the  three  constants  p,  q,  r  are  subject  to  the  relation 

p  +  q+r=pqr, 

so  that  the  three  equations  are  really  equivalent  to  only  two  independent 
equations,  is  changed  by  the  transformation  into  the  frontier  configuration 
represented  by  any  two  of  the  three  equations 

L3'L2"  —  L%L3"  =  P  (L3  L2  4-  L3  'Lz  ), 

Z/A"  -  L/A"  =  Q  WA'  +  VA"). 
L2Li'  —  L^L^'  =  R  (-Z/2  L1  +  x/2  x/i  ), 

where  the  three  constants  P,  Q,  R  are  subject  to  the  relation 


so  that  these  three  equations  are  really  equivalent  to  only  two  independent 
equations.     Moreover,  if 

^  =  Ge^,     \  =  Hehi, 
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where  g,  h,  G,  H  are  real  constants  while  0  and  H  are  positive,  we  have 


It  is  easy  to  verify  that,  if  either  of  the  relations 

P+Q  +  R  =  PQR,    p  +  q  +  r=pqr, 
is  satisfied,  the  other  also  is  satisfied  in  virtue  of  these  last  equations. 

The  quadratic  frontier  of  the  z,  z  field  and  the  quadratic  frontier  of 
the  transformed  w,  w  field  both  pass  through  the  three  invariant  centres  of 
the  lineo-linear  transformation. 

Ex.  1.     In  connection  with  the  homographic  substitution  in  a  single  variable 

w  —  a  _  ~z  —  o 
W-0=      z^p 

(in  the  preceding  notation),  shew  that  the  constant  m  in  the  equation  of  the  circle 


is  the  tangent  of  the  angle  at  which  the  circle  cuts  the  straight  line  joining  the  double 
points  of  the  substitution. 

Prove  also  that,  if  2d  is  the  distance  between  the  double  points,  r  is  the  radius  of  the 
foregoing  circle,  and  R  the  radius  of  the  circle  into  which  it  is  transformed, 

1       2  cos  k      1      sin2  k 

7?      TiT  +  ^  =  ~d?~  ' 

Ex.  2.     Shew  that  the  circle 


is  transformed,  by  the  homographic  substitution,  into  the  circle 

(tt-a)2+(i>-&)*=^2{(tt-a')2-f(v-&')2}> 
where 

N=  an. 
Interpret  the  result  geometrically. 

Ex.  3.  Construct  a  lineo-linear  transformation  which  has  0,  0  ;  1,1;  i,  -  i  for  its 
invariant  centres  ;  and  shew  that  there  are  quadratic  frontiers  of  the  z,  z'  field,  which 
pass  through  these  invariant  centres  and  are  represented  by  any  two  of  the  three 
equations 


provided  the  constants  a,  ft  y  satisfy  the  relation 
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Verify  that  the  lineo-linear  transformation  changes  these  equations  into  equations  in 
M,  v,  u\  v'  of  the  same  form  but  with  different  constants  a',  #,  y  satisfying  the  relation 


Shew  that,  at  the  invariant  centre  0,  0,  small  variations  dz  and  rf/  cause  small  variations 
dw  and  dw'  such  that 

dw  -  dv/  =  -(dz-  rf/), 

A 

dw  +  ditf  =  i^  (dz  +  ok7)  ; 
A 

and  obtain  the  relations  between  the  small  variations  at  each  of  the  other  two  invariant 
centres. 


Invariants  and  Govariants  of  quadratic  frontiers. 

30.  Owing  to  the  importance  of  the  quadratic  frontier,  because  it  is 
given  by  two  equations  of  the  second  order  that  are  invariantive  in  general 
character  under  any  lineo-linear  transformation,  we  shall  briefly  consider 
those  combinations  of  the  coefficients  which  are  actually  invariantive  under  all 
such  transformations.    The  proper  discussion  of  the  invariants  and  covariants, 
which  belong  to  two  equations  of  any  order  that  are  invariantive  in  general 
character  under  the  transformations,  requires  an  elaboration  of  analysis  that 
will  take  us  far  from  the  main  purpose  into  what  really  is  the  full  theory  of 
invariants  and  covariants.     It  will  be  sufficient  to  give  the  elements  of  that 
theory  as  connected  with  the  fundamental  procedure.     Moreover,  we  shall 
take  a  general  quadratic  frontier  and  not  merely  the  special  class  which 
pass  through  the  invariant  centres  of  an  assigned  transformation ;  and  we 
require  the  quantities  which  are  invariantive  under  all  lineo-linear  trans- 
formations and  not  merely  under  one  particular  transformation.     We  further 
shall   only   deal   with    such    invariantive    quantities    as    are    algebraically 
independent  of  one  another. 

31.  There  are  several  modes  of  procedure;   in  all  of  them,  it  is  con- 
venient  to   use   homogeneous  variables,  as  was   done   in   establishing  the 
canonical  form  of  the  lineo-linear  substitution.     So  we  take 

z      z       1  iv  _ «/  _  _!_ 

a?i "  #2  ~  x, '       yi    y*    y» ' 

Also,  as  the  variables  respectively  conjugate  to  z,  z',  w,  w  have  been  intro- 
duced, we  shall  require  variables  respectively  conjugate  feo  xlt  x9,  xt,  ylt  y?,  yt\ 
denoting  these  by  £,,  «a,  Xy,  ylt  yit  y»,  we  take 

z      z'       1  w      w'      1 
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For  the  present  purpose,  we  take  a  z,  z  field  determined  by  two  relations 
Q  ^  0,  Qf  <  0,  where 

Q  =  Ay,y,  +  By,y2  +  Cy.%  +  Dy.2y,  +  Ey^  +  Fy2ys 

+  &2/32/1  +  Hy3y2  +  Ky3y3> 
Q'  =  A'y.y,  +  B'y,  y2  +  C'^y,  +  D'y^  +  E'y2y2  +  F'y.ys 

+  G'y^di  +  H'y3y.2  +  K'y3y3; 
its  quadratic  frontier  is  given  by  the  equations 

Q  =  0,     Q'  =  0, 

which,  on  division  by  the  non-  vanishing  quantity  y3  ys,  acquire  the  form  of 
our  earlier  equations.  In  Q  the  coefficients  A,  E,  K  are  real,  while  B  and  D, 
C  and  G,  F  and  H,  are  conjugates  in  the  stated  pairs;  and  similarly  for  the 
coefficients  in  Q'. 

The  method  of  procedure  that  we  shall  use  is  based  upon  an  application 
of  Lie's  theory  of  continuous  groups  to  these  quantities  Q  and  Q  ;  and  the 
application  proves  fairly  simple  in  detail  when  we  use  umbral  forms 
simultaneously  with  the  expressed  forms.  Accordingly,  we  introduce 
umbral  coefficients  o-1;  <r2,  a-3,  o-/,  cr2',  a-3,  with  their  conjugates  a-l,  a2,  <rs, 
<fi,  <f2',  a  3  ;  we  take 


2  +  0-32/3 

H  =  ffj  y-i  +  CT2^2  +  a3y3 
and  we  write 


Q  =  nn,   Qf  =  irir. 

We  then  both  define  and  secure  the  umbral  character  of  these  new 
coefficients  by  imposing  the  customary  condition  that  the  only  combinations 
of  the  umbral  constants  which  have  significance  are  those  leading  to  the 
expressed  coefficients  in  the  form 

A     —  T\   —  /•>    — 

TJ  —  77T  —  TT  — 

±j  —  (Tj  <72 ,        £j  =  O"2  <T2 ,        H  =  <73  <72 , 

and  likewise  for  the  coefficients  of  Q7. 

When  the  lineo-linear  transformation,  in  the  form 

/*/  __  fl,t>  I  A*T*  ^1  r       /^T*  I 

Uj    — —      LVM/J        |^  L/tA/2          l^    ^^^S        I 

7/    ~~  /7  T*      r4    /)  *y*       I    /^  "T*       r 

y 3  =  (X   iZ?!  +  0   X%-\-  C   X$f 

and  its  conjugate,  in  the  form 

+  CX3   " 

^'«1  I      /I'^i 

^  »62    f  O  0/3 
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are  applied  to   Q  and   Q',  these  become  P   and   P/   respectively,  so   that 
we  take 

Q  =  P,     Q'  =  P, 
and  then 


P  = 


+ 


+  D1xzxl  +  Ei 


P'  =  AI^XI  +  BiX&z  +  CiX^Xt  +  A'«f«i  -i-  E^'x^  +  F^ 

+  GiXsXi  +  H^xt 
We  take 

S  =  Si#j  +  S2#2  +  *S#3  ,       S'  —  Sl'xl 
S=81X1  +  SyXz  +  83X3,      S'  =  «/#, 

whereas,,  s2,  *s,  «/,  ^2',  *s'  are  new  umbral  coefficients,  while  a,,  «.,,  «,,  «,',  «./,  «,' 
are  their  conjugates  ;  and  we  write 

P  =  SS,    Q  =  S'S', 

regarding  II  as  transformed  into  S,  II  into  S,  II'  into  S',  and  FT  into  >". 
Then  the  laws  of  relation  between  the  umbral  coefficients  in  II  and  S.  and 
in  II  and  S,  are 


Ss  =  C<Ti   4-  C'o"o   +  C    <Ti    I  Si  =  Cffi   +  c'ffo  +  c"<ft 

a  M      •  **9    ]  "6  I      >  "9    J 

and  the  same  laws  of  relation  hold  between  the  umbral  coefficients  in  IT 
and  S',  and  in  II'  and  S'.  Finally,  in  connection  with  our  transformation, 
we  write 


A  = 


a  ,     b  ,     c 
a' ,    b' ,     c' 
a",     b",     c" 


a  ,  b  ,  c 
a' ,  b' ,  c' 
a",  b",  c" 


where  A  has  the  same  significance  as  before,  A  is  its  conjugate,  and  neither 
A  nor  A  vanishes. 

32.     As  an  example  of  an  invariant,  consider  the  quantity 


A,     Et, 

0,,      #n 

To  express  it  in  umbral  symbols,  three  sets  of  these  are  required  because  it 
is  of  degree  three  in  the  non-umbral  coefficients.  Denoting  these  by 
«!,  s2,  s3,  ^,  £2,  t3,  MI?  Uz,  Uy,  with  their  conjugates,  we  easily  find  that  /  is 
equal  to 

* 

'„  •!  »*•»•> 
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0-3 


1/1,     u2,      vs 


a  ,     b  , 


a",     b",     c" 


T.2,         T3 


"3 


a  ,     b', 


a",     b",     c" 


that  is,  to 


and  therefore 


£AA 

CTj,        CT2, 

TI,      TS, 

At,    B,,     C, 

A,    #„    *\ 

n        JT        ir 
fcru     -Qij      a, 

VS 


A  A,  B,  C 
D,  E.  F 
G,  H,  K 

a  relation  which  establishes  the  invariantive  property  of  the  quantity  / 
which  is  a  function  of  the  non-umbral  coefficients  of  P  alone. 

The  same  combination  of  the  coefficients  of  P'  alone  is  easily  seen  to  be 
an  invariant.     The  simplest  covariants  are  P  and  P' ;  for  we  have 


33.     Passing  now  to  the  consideration  of  invariants  and  of  covariants 
that  belong  to  the  general  quadratic  frontier,  we  define  any  quantity 


to  be  such  a  function  if  it  satisfies  a  relation 


where  4>  is  the  same  function  of  ac1}  xs,  xa,  o^,  x^,  x%,  A1}  ...,  K1}  A^,  ...,  K± 
as  <f>  is  of  its  own  arguments.  We  shall  deal  only  with  integral  (not  with 
fractional)  homogeneous  combinations  of  the  variables  and  the  coefficients; 
and  we  assume  that,  in  the  foregoing  relation  which  defines  an  invariant 
or  a  covariant,  the  index  of  A  is  the  same  as  that  of  A  because  we  are 
limiting  ourselves  to  the  properties  of  real  frontiers  as  defined  by  two 
real  equations.  And  we  retain  the  customary  discrimination,  by  the  occur- 
rence or  the  non-occurrence  of  variables,  between  a  covariant  and  an 
invariant. 

•  By  Lie's  theory  of  continuous  groups*,  it  is  sufficient  to  retain  the 
aggregate  of  the  most  general  infinitesimal  transformations  of  a  continuous 
transformation  in  order  to  construct  the  full  effect  of  the  finite  continuous 


*  For   proofs   of  this   fundamental   theorem,   see   Campbell,    Theory  of  continuous  groups, 
chap.  iii. 
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transformation.  Accordingly,  for  our  immediate  purpose,  it  is  sufficient  to 
obtain  an  algebraically  complete  aggregate  of  integrals  of  the  set  of  partial 
differential  equations  which  characterise  the  full  tale  of  the  infinitesimal 
transformations  in  question.  To  obtain  these,  we  take 


a    =  1  +  elt     b   =  e2,  c   =  €3 

a   =  e4,  b'  =l+e5,     c'  =  e6 

a"  =  €7,  b"  =  e8,  c"  =  1  +  6» 


a.  =  1  +  els     b   =  e2, 


C     =6 


For  the  most  general  infinitesimal  transformation,  all  the  quantities  e  and  e 
are  small,  arbitrary,  and  independent  of  one  another,  subject  to  the  condition 
that  en  and  en,  for  the  nine  values  of  n,  are  conjugate  to  one  another. 

The  laws  of  relation  among  the  umbral  coefficients  now  are 

S~i        O"j  "=  6j  O"j  ~t~  €4  O"2  T  67  O~3 
S2         O"2  =:  €2O"j     r  ^5^2     i~  ^8^3 

$3  —  <r3  —  €30"!  +  e6er2  +  €9cr3 

Consequently  the  infinitesimal  variations  of  the  coefficients  in  the  equations 
of  the  quadratic  frontier  are  given  by  the  equations 

SB  =B,-  B  =  €lB+e4E  + 

g/t  _  ri   C1  =  fC<-^-eF-\- 

8D=D1-D  =  €2A  +  e5D  +  e8G 


~^K 


with  a  corresponding  set  of  nine  expressions  for  the  infinitesimal  variations 
of  the  coefficients  A',  ...,  K'. 

The  infinitesimal  variations  of  the  variables  are  given  by  the  relations 
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and  therefore,  so  far  as  small  quantities  up  to  the  first  order  are  concerned, 
we  have 


#1  -  yi  =  -  «iyi  -  eay8  -  e3ya  \ 
x*  -  y*  =  -  e*yi  -  £5y2  -  ^3  \  , 


#3  -  ya  =  -  e~yi  - 
And,  lastly,  we  have 


-  y*  = 


AA  = 


34.     Now  any  covariant  or  invariant  satisfies  the  equation 


Substitute  in  this  defining  equation  the  values  of  Alt  ...,  K1}  AJ, 
yi.y*,  2/3  >  AA;  write 


9    .   ™   9 


r,/  ,rr/  .rr/ 

a^+  J  as7       9F/+     aT 

9        ^/9        T-v/9        ^/9 


9        „  9       „  8 


T/   9    .   TT/   9 


d~F' 


' 


f 
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'' 


a        n  .H-^^  i_  77' 

^      +jEr    +  ^'*  '74  f 


/r/          ' 


and  expand  both  sides  of  the  equation  in  powers  of  the  small  quantities  e 
and  e.  Equating  the  coefficients  of  these  small  quantities  on  the  two  sides, 
and  denoting  our  covariantive  function 

<l>(yi,ya,y*,yi,y*,y»,  A>  •••>£>  A',  ....  K') 

by  <£,  we  have  the  partial  differential  equations 


-. 


»•*-*!-<>• 
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as  equations  satisfied  by  the  function  <£.  Moreover,  by  Lie's  theory,  any 
function  (j>,  which  satisfies  all  these  equations,  is  a  covariant  (or  invariant) 
of  the  required  type. 

35.  Having  regard  to  the  fact  that  ultimately  we  are  dealing  with 
quadratic  frontiers  and  with  transformations  between  w,  w'  and  z,  z,  we 
shall  consider  only  those  integral  functions  <f>,  which  are  homogeneous  (say 
of  order  m)  in  ylf  y2,  ys  and  homogeneous  (also  then  of  order  ra)  in  ylt  y2,  y3. 
We  also  shall  consider  only  such  functions  <j>  as  are  homogeneous  (say  of 
degree  n)  in  the  coefficients  A,  ...,  K  and  homogeneous  (say  of  degree  n") 
in  the  coefficients  A',  ...,  K'.  Then,  from  the  first  set  of  equations  and  by 
means  of  Euler's  theorem  on  homogeneous  functions,  we  have 

n  +  n'  —  m  =  3p. 

It  follows  that  every  integral  invariant  of  a  quadratic  frontier  has  its  degree 
in  the  coefficients  of  the  boundary  a  multiple  of  8. 

When  the  index  p  is  taken  as  equal  to  the  foregoing  value,  and  when  we 
note  the  equality  between  the  indices  of  A  and  A  in  the  relation  which 
defines  the  covariants,  the  first  six  equations  can  be  replaced  by  the  four 


and  we  then  retain  the  other  twelve  equations,  so  that  we  have  a  set  of 
sixteen  partial  equations  of  the  first  order. 

It  is  easy  to  verify  that  the  conditions  of  co-existence  of  these  sixteen 
equations  are  satisfied,  either  identically  or  in  virtue  of  the  equations  in 
the  set.  Hence  the  set  of  equations  constitutes  a  complete  Jacobian  system 
of  partial  equations  of  the  first  order.  The  possible  arguments  in  any 
solution  <£  are  twenty-four  in  number,  viz.,  the  nine  coefficients  A,  ...,  K, 
the  nine  coefficients  A',  ...,  K',  and  the  six  variables  ylt  y2,  y3,  yjt  y2,  y3', 
consequently,  by  the  customary  theory  of  such  systems*,  the  number  of 
algebraically  independent  integrals  is  eight,  the  excess  of  the  number  of 
possible  arguments  over  the  number  of  equations  in  the  complete  system. 

36.  After  the  limitations  that  have  been  imposed,  every  integral  <£  of 
the  system  is  homogeneous  of  degree  m  in  ylt  yz,  y3,  and  also  homogeneous 
of  degree  m  in  ylt  y2,  ys.  Let  it  be  represented  by 


*  See  my  Theory  of  Differential  Equations,  vol.  v,  chap.  iii. 
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then,  in  order  that  it  may  satisfy  the  equations,  we  must  have  the  relations 
(among  others) 


07  •  UMftt  -(«+!) 
#7  •  UP,™,*  ~  (9'  +  1) 

By  the  continued  use  of  these  equations,  all  the  coefficients  Uptqtp-tq-  can  be 
obtained  when  once  i/o,  0,0,0  (say  U)  is  known;  and  therefore,  as  usual  in  the 
theory  of  homogeneous  forms,  the  whole  co  variant  can  be  regarded  as  known 
when  its  leading  term  Uy^y^1*  is  known. 

Again,  and  just  as  in  the  ordinary  theory,  the  leading  coefficient  U  of  the 
covariant  satisfies  the  equations 

0.2U=0,     03U=Q,     06U  =  Q,     08U  =  0, 
0.2U=0,     03U  =  0,    06U=0,    06U  =  0, 

esu-09u  =  o,  0su-09u=o. 

These  ten  equations  also  are  a  complete  Jacobian  system  of  partial  diffe- 
rential equations  of  the  first  order.  Each  integral  can  involve  the  eighteen 
possible  arguments,  constituted  by  the  constants  in  the  two  equations  of  the 
quadratic  frontier;  and  therefore  the  system  of  equations  possesses  eight 
algebraically  independent  integrals  which  are  the  leading  coefficients  of  the 
eight  covariants  constituting  the  algebraically  complete  set  of  integrals  of 
the  full  system  of  equations.  It  follows  that,  in  this  method  of  proceeding, 
we  have  to  obtain  eight  algebraically  independent  integrals  of  the  preceding 
set  of  ten  equations  in  the  second  complete  Jacobian  system. 

37.  The  actual  process  of  solving  the  equations  is  the  customary  process 
that  applies  to  complete  Jacobian  systems  that  are  linear  and  homogeneous. 
The  algebra  required  in  the  manipulation  is  long  and  tedious  for  the  present 
set  of  equations  ;  so  the  results  will  merely  be  stated,  especially  as  they  can 
be  obtained  by  another  method  (or  combination  of  methods)  applicable  to 
the  equations  of  the  quadratic  frontier.  The  summary  of  the  final  integra- 
tion of  the  ten  equations,  which  are  to  possess  eight  algebraically  independent 
integrals,  is  as  follows  :  — 

Every  integral  of  the  system  is  expressible  algebraically  in  terms 
of  the  eight  independent  integrals  A,  A',  I,  J,  J't  I',  T,  T',  where  /  is 
the  invariant  of  Q,  I'  the  similar  invariant  of  Q', 

r-?A'dI  T'-ZA  — 

J-*AdZ>  AdA" 

(the  summation  being  extended  over  all  the  coefficients  of  Q  and  Q7), 
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and  where  T  and  T'  are  the  coefficients  of  X  and  /z  respectively  in  the 
expression 


+  (\F 


D  /Tf 

LJ    ,  \J 

B',  G' 

A,  C 

A',  C' 

A,  B 

A',  B 

A,  B 

A',  B' 

A,  D 


G  ,  D 

G',  D' 

A,  G 

A',  G' 

A,  D 

1  A1,  D' 

G,  A 

G',  A' 

,  C  ,  A 


A',  D-  \  |  C",  A' 
Moreover,  A  determines  a  covariant  Ayly1+  ...,  that  is,  Q;  A'  deter- 
mines a  covariant  A'y1y1  +  ...,  that  is,  Q';  T  determines  a  covariant 
Ty\y?  +  ...,  say  R ;  T'  determines  a  covariant  T'y^y^  +  ...,  say  R' ;  and 
7,  J,  J',  I'  are  invariants.  Finally,  any  quantity  connected  with  the 
quadratic  frontier  that  is  invariantive  under  the  lineo-linear  trans- 
formation is  expressible  in  terras  of  Q,  Q',  R,  R ,  7,  J,  J',  I'. 

38.     Had  our  quest  been  for  invariants  alone,   the  preceding  analysis 
shews  that  they  must  satisfy  the  equations 


But  always  0,  +  05  +  09  =  0,  +  0S  +  0g, 

so  that,  in  virtue  of  the  first  four  we  have 


and  therefore  0S  =  0S,  09  —  09.     The  two  equations 

^-#.  =  0   and   05-09  =  0 
are  therefore  satisfied  in  virtue  of 

^-^=0,     05-<99=0; 

and  so  the  system  for  the  invariants  contains  fourteen  independent  equations. 
They  are  a  complete  Jacobian  system,  and  involve  the  eighteen  arguments 
constituted  by  the  coefficients  of  Q  and  Q';  hence  there  are  four  algebraically 
independent  invariants. 

They  can  be  obtained  simply  as  follows.     We  have  seen  that 

A,  B,  C 
D,  E,  F 
G,  H,  K 


39]  CONTRAGREDIENT   VARIABLES  49 

is  an  invariant  of  Q;   the  same  function  for  aQ  +  @Q',  where  a  and  ft  are 
arbitrary  parameters,  also  is  an  invariant  of  the  system.     Let 

*B+j3B',     aC+0C'     =  o?I  + 
aF  +  $F' 


then  /,  J,  J',  F  are  four  invariants,  independent  of  one  another,  and  there- 
fore suitable  for  the  aggregate  of  the  four  algebraically  independent  invariants. 
They  manifestly  agree  with  the  four  invariants  in  the  earlier  aggregate  of 
invariants  and  covariants. 

Ex.     Prove  that  the  complete  system  for  a  single  equation  Q=0  is  composed  of  Q  and  /. 

39.  The  detailed  consideration  of  the  invariantive  forms  will  not  be  con- 
sidered further.  What  has  actually  been  done  should  suffice  to  shew  the 
march  of  a  general  method  of  proceeding  for  the  particular  problem. 

But  one  warning  must  be  given  if  this  general  method  is  to  be  applied  to 
a  wider  problem,  viz.  the  determination  of  all  the  covariantive  concomitants 
of  all  kinds  whatever  that  are  to  be  associated  with  any  single  form  or  with 
any  couple  of  forms  that  are  integral  and  homogeneous  in  ylt  y2,  y3,  and  also 
integral  and  homogeneous  of  the  same  order  in  2/1,  2/2>  2/s>  where  we  still  assume 
the  lineo-linear  transformation  for  y^,  yz,  y3  and  its  conjugate  for  yl}  y^,  y3 
as  the  transformations  under  which  the  concomitants  are  to  be  invariantive. 
For  this  problem,  it  is  necessary  to  introduce  variables  contragredient  to  the 
variables  aslt  #2,  #3  and  yl}  y2,  y3,  according  to  the  customary  law  of  variation  in 
the  theory  of  forms  ;  that  is,  if  we  denote  these  further  variables  by  &,  &,  fs, 
%>  ^2>  %>  and  their  conjugates,  they  are  subject  to  the  lineo-linear  trans- 
formations 

&  =  a*?i  +  «'%  +  a"  if,  }  &  =  a%  +  a'%  +  d"ij3  \ 

&  =  677,  +  b'r,,  +  V'n  >  ,  &  =  6ifc  +  b'rj,  +  b"rjs  >  . 


It  will  be  noticed  (as  is  to  be  expected)  that  the  umbral  coefficients,  used  to 
express  a  given  homogeneous  form  symbolically,  are  themselves  contragredient 
to  the  variables.  Manifestly  we  have 


+  2/3*73  =  #1 

+  2/2%  +  2/3%  =  «l 

It  need  hardly  be  pointed  out  that,  while  the  complex  variables  x^,  a^,  xa 
correspond  to  the  point-  variables  in  the  ordinary  theory  of  ternary  forms,  the 
complex  variables  £15  £2,  £j  correspond  to  the  line-  variables  in  that  theory. 

In  order  to  obtain  the  most  general  concomitant  of  any  kind,  we  should 
apply  the  preceding  method  to  a  function  of  the  type 


2/2.  2/s> 
F. 
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involving  all  the  variables  and  the  coefficients  of  any  or  all  of  the  initial 
given  system  of  forms  whose  aggregate  of  concomitants  is  wanted.  There  is 
plenty  of  room  and  opportunity  for  research ;  but  the  investigations  would 
take  us  into  the  wider  pure  algebra  of  the  theory  of  homogeneous  forms,  and 
they  will  not  be  pursued  in  these  lectures. 

Ex.  1.     Let  £7  and  V  be  any  two  covariants  that  belong  to  a  form  or  to  a  system  of 
homogeneous  forms  ;  and  let 


Prove  that  Fj,  F2,  F3  are  cogredient  with  y1}  y2>  ys>  aQd  that  F1}  F2,  F3  are  cogredient 
with  ylt  yz,  yz  ;   and  shew  that 

U(Tlt  F2,  Fs,  F15  F2,  F3)    and    F(F,,  F2,  F3,  F,,  F2,  F3) 
are  covariants  of  the  system. 

In  particular,  when   U  and   V  are  the  two  initial  quantities  Q  and  <7  belonging  to 
a  quadratic  frontier,  determine  the  two  covariants  which  are  thus  constructed. 

Ex.  2.     Shew  that  when  a  quartic  frontier,  generally  covariantive  under  a  lineo-linear 
transformation,  is  given  by  equations  §  =  0  and  ^=0,  where  symbolically 

#=n2n*  and   ^n'2 


the  algebraically  complete  set  of  invariants  and  pure  covariants  belonging  to  the  system 
consists,  in  addition  to  Q  and  Q',  of  sixty  functions. 

40.  One  other  matter  is  left  for  investigation  outside  the  range  of 
these  lectures.  We  have  already  dealt  with  the  canonical  form  to  which  the 
expression  of  a  lineo-linear  transformation  can  be  reduced.  Also  we  have  seen 
that  there  are  quadratic  frontiers,  represented  by  the  two  equations  of  lowest 
degree,  which  keep  a  general  invariantive  character  under  such  a  trans- 
formation. It  remains  to  consider  what  is  the  simplest  canonical  form  to 
which  two  simultaneous  equations  representing  such  a  quadratic  frontier 
can  be  reduced,  where  there  no  longer  is  a  question  of  invariance  under  a 
single  transformation  only*.  This  more  general  problem  has  some  analogy 
with  the  problem  of  reducing  to  canonical  forms  the  equations  of  two  conies. 

*  The  simplest  examples  of  forms,  invariant  under  a  single  given  transformation,  have 
already  been  given;  they  are  the  equations  of  the  frontier  which  passes  through  the  three 
invariant  centres  of  the  transformation. 
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In  that  solved  problem,  certain  invariants  of  the  system  are  necessarily 
conserved ;  in  this  propounded  problem,  the  four  invariants  of  the  system  of 
two  equations,  which  already  have  been  obtained,  must  also  be  conserved. 

One  appropriate  form  is  suggested  almost  at  once  by  the  known  result  in 
the  case  of  two  conies  referred  to  their  common  self-conjugate  triangle.  It  is 
natural  to  enquire  whether  two  forms 

P  =  AX&  +  Bx^  +  Cx^s  +  Dx^Xt  + 

P'=  A'x^  +B'xlxz  +  C'x^z  +  D'x^  +E'x2xz  +  F'x2x3  +  G'x^  +  H'x3xt 

can  simultaneously,  by  homogeneous  linear  transformation  of  the  variables, 
be  changed  to  forms 

P  =  XlXl  +  XZX2  +  X3X3, 

P'  =  A"X,X,  +  B"X2X2  +  C"X3X3, 

where  no  two  of  the  three  quantities  A",  B" ,  G"  are  equal  to  one  another, 

and  no  one  of  them  is  equal  to  unity.     With  these  last  restrictions,  we  have 

I  +  aj  +  <?J'  +  as/'  =  (i  +  aA")  (1  +  aB")  (1  +  aC"), 

for  arbitrary  values  of  a ;  consequently,  the  three  invariants  J/I,  «/'//,  /'// 
(which  are  absolute  invariants)  are  independent  of  one  another,  and  no  one 
of  them  vanishes.  Thus  the  general  condition  as  regards  conservation  of 
invariants  is  satisfied. 

Now  all  the  quantities  A,  E,  K,  A',  E',  K'  are  real ;  hence  a  requirement 
that  they  shall  respectively  acquire  the  values  1,  1,  1,  A",  B",  C",  where 
A",  B",  C"  are  real,  imposes  six  conditions.  Also  B  and  D,  B'  and  D' ', 
C  and  G,  G'  and  G',  F  and  H,  F'  and  H' ',  are  (in  each  combination)  conjugate 
constants;  hence  a  requirement  that  all  these  coefficients  shall  vanish 
imposes  twelve  conditions.  In  order,  therefore,  that  the  suggested  canonical 
forms  shall  be  possible,  eighteen  conditions  of  the  specified  kind  must  be 
satisfied. 

Suppose,  then,  that  the  variables  are  transformed  by  the  relations 

x,=  ex, 


where  the  complex  constants  are  at  our  disposal.     Let 

Q  ,     </>  ,     ^ 

/!'  J'  I 

0  »     9  >     Y 


then 


A"  +  B"  -i-  C"  =  VVJ, 
B"C"  +  C"A"  +  A"B"  = 
A"B"C"  = 


4—2 
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so  that  the  values  of  A",  B"  ,  C"  are  given  by  means  of  the  quantities 
«///,  J'/I,  I'fl,  three  real  quantities.  Also,  as  each  of  the  nine  arbitrary 
constants  0,  ...,  •»//'  is  complex,  we  have  effectively  eighteen  constants  at  our 
disposal,  formally  sufficient  to  satisfy  the  eighteen  conditions  which  take  the 
form  of  linear  equations. 

It  therefore  may  be  inferred  that  a  couple  of  general  forms  P  and  P'  can 
be  transformed  so  that  they  acquire  forms  of  the  suggested  type. 

Periodic   transformations. 

41.  These  results,  as  regards  lineo-linear  transformations,  are  general. 
Simple  forms  occur  when  the  transformations  are  periodic,  that  is,  are  such 
that  after  a  finite  number  of  repetitions  in  succession  we  return  to  the  initial 
variables;  and  these  provide  the  generalisation  of  finite  groups  of  homo- 
graphic  transformations  in  a  single  variable. 

The  requirement  of  periodicity  will  impose  conditions  upon  the  unequal 
multipliers  X  and  p,  in  the  first  type  (§  22). 

The  second  type  cannot  be  periodic  unless  a  vanishes.  But  if  a-  does 
vanish,  the  type  can  be  periodic  when  an  appropriate  condition  is  imposed 
upon  the  repeated  multiplier  \. 

The  third  type  cannot  be  periodic  unless  all  the  constants  p,  a,  T  vanish. 
But  if  all  these  constants  vanish,  we  have  merely  the  identical  transformation 
at  once.  There  is  no  modification  of  the  variables,  and  consequently  there  is 
no  question  of  periodicity. 

When  therefore  we  deal  with  periodic  substitutions,  we  have  to  consider 
only  the  first  type  of  transformation  which  has  unequal  multipliers  X  and  /*, 
and  a  limited  form  of  the  second  type  which  has  a  repeated  multiplier  \. 

42.  A  multiplier   is   the   quotient   of  two   roots   of  the  characteristic 
equation;    hence  the  equation,  which   is  satisfied  by  a  multiplier,  is  the 
eliminant  of 


t363  -  Aj*2^  +  A2£0  -  A  =  0. 

The  eliminant  is  of  degree  nine  in  t',  but  there  is  a  factor  (t—  I)3,  which  is 
irrelevant  to  the  present  issue  and  must  therefore  be  rejected.  One  of  the 
simplest  ways  of  obtaining  the  residual  equation  is  to  proceed  by  the  method 
of  Bezout  and  Cayley  for  constructing  the  eliminant  ;  it  leads  to  the  result 


A,  (1+0          ,  A2  =0, 

As«(l  +  t),     A  (1  +  t  +  t2)  +  AjA^,     A,  A  (1+0 
A,*2     ,  A2«(l+0          ,     A(l 
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which,  when  the  determinant  is  expanded,  becomes 
A2(*8  +  1)  +  (3A2  -  A,  A2  A)  (*•  +  t) 

+  (6  A2  -  5  A!  A2A  +  At8A  +  A/)  (t4  +  t3) 

+  (7A2  -  6A,  A2A  -  A^A,2  +  2A,3  A  +  2A23)  t3  =  0. 

This  is  a  reciprocal  equation,  as  is  to  be  expected  from  the  mode  of  occurrence 
of  the  multipliers  in  the  canonical  form  of  the  transformation. 

For  the  first  type  of  transformation,  the  six  roots  of  this  multiplier 
equation  are 

1       1      X      /i. 

*•>         /*>         C~  >         ~  >         ~  >         r  5 

A,         /Ji          p.          A, 

and  the  solution  of  the  equation  effectively  involves  the  two  quantities 
AiA's  and  A2A  •>,  which  are  homogeneous  (of  order  zero)  in  the  coefficients 
of  the  original  transformation. 

For  the  second  type,  the  six  roots  of  the  multiplier  equation  are 

X,     X,     1,     I,     1.     1; 
and  we  must  have 

27A2  -  18AjA2A  -  A^A,2  +  4A/A  +  4A23  =  0, 

being  the  discriminant  condition  for  the  equality  of  two  roots  of  the  charac- 
teristic equation. 

When  the  lineo-linear  transformation  is  periodic  of  order  n,  then 

Xn  _  1         ,.n  —  "I  • 
—  1,      fl    —  1  , 

and  n  must  be  the  lowest  integer  for  which  both  the  conditions  are  satisfied. 
Thus,  for  the  first  type, 

X  =  e2irir/»)      ^  _  ga^w/n 

where  r  and  s  are  unequal  positive  integers,  greater  than  zero,  less  than  n, 
and  such  that  r,  s,  n  have  no  common  factor  other  than  unity.  Then 


A2  =  0.* 
A  =  033 
and  the  conditions  for  periodicity  of  order  n  are 


A  3  f  1  +  e2lrtr/n  +  (&ri* 

The  conditions  thus  imposed  upon  r  and  *  require  that  n  should  be  greater  than  2  ; 
and  so  lineo-linear  transformations,  of  which  the  characteristic  equation  has  three  unequal 
roots,  cannot  possess  quadratic  periodicity. 
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As  a  matter  of  mere  algebra,  it  is  easy  to  verify  that  the  original  transformation 


az  +  bz'  +  c  ~  a'z  +  b'z1  +  c'     a"z  +  b"z'  +  c" 
is  of  quadratic  periodicity  in  the  two  cases  settled  by  the  relations 


6-1       c' 

a 

l-a2-a'6 

6          c 
a"       b" 

a-1 

a-1      b1 
V  +  \      <f 

c 
a' 

c(a-l)     J 
1 

a  +  1 

c"  + 1      1  —  a2  —  a'b 


a+1      b'          c       '    c(a+l) 

In  each  case  four  parametric  constants,  which  may  be  taken  to  be  a,  6,  c,  a',  are  left 
unrestricted  by  the  limitation  of  quadratic  periodicity. 

For  the  second  type  of  transformation,  the  characteristic  equation  of 
which  has  a  double  root  and  a  simple  root,  the  discriminant  condition  has  to 
be  satisfied  by  all  forms.  If  the  transformation  is  to  be  periodic,  another 
condition  (the  vanishing  of  the  quantity  <r)  must  also  be  satisfied  whatever 
the  order  ;  and  then  the  order  of  periodicity  is  the  lowest  value  of  A.  such 
that 

\»=1, 
so  that  we  can  take 

\  =  d*rirrt», 

where  r  is  any  integer  between  0  and  n,  which  is  prime  to  n. 
Ex.  1.     The  simplest  example  of  such  a  transformation  is 

W  =  \Z,      V/  =  \if. 

The  z  plane  can  be  divided  into  n  triangular  wedges,  bounded  by  lines  through  the  origin 
inclined  at  successive  angles  2ir/n  to  one  another  ;  and  similarly  for  the  z  plane.  The 
whole  z,  z1  configuration  is  then  transformed  into  itself  by  a  double  rotation  of  each  plane 
through  an  angle  2irrjn  about  an  axis  through  the  origins  perpendicular  to  the  planes  ;  and 
the  z,  z1  field,  made  up  of  two  such  wedges  in  the  z  and  /  planes,  is  transformed  into 
the  w,  u/  field,  made  up  of  two  similar  wedges  in  the  w  and  w1  planes. 

Ex.  2.     When  the  original  transformation  is  linear  and  has  the  form 

w=az+bz'  +  c,     w'  =  a'z  +  b'z'+</, 
a  factor  6—\  can  be  dropped  from  the  characteristic  equation  which  then  becomes 

(P-(a+b')6  +  ab'  -a'6=0. 

Let  .the  roots  of  this  equation  be  v  and  v  ;   the  canonical  form  of  the  substitution  is 

y  =  v  (az 


where 

aa  +  a'0=va  ,     ba 
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Ex.  3.     Find  a  canonical  form  of  the  periodic  transformation 


1-a2          ,     1+a 

t        _        2,  — •  m  z  ~~       -    •  C» 
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Ex.  4.      Prove  that  all   transformations   of  the   linear  type,  which   have  quadratic 
periodicity,  belong  either  to  the  form 


or  to  the  form 


where  a,  6,  e,  c'  are  arbitrary  constants. 

Ex.  5.     Prove  that  all  cubic  linear  transformations  have  either  the  form 


or  the  form 


or 


where  6  and  &  are  imaginary  cube-roots  of  unity,  and  a,  b,  c,  c'  are  unrestricted  constants. 
Ex.  6.     Shew  that,  if 


o,  with  either 
1 


w 


w' 


then 


az  +  bz'  +  c     a'z  +  b'z'  +  c'     a"z  +  b"z 

z  z1  1 

Aw  +  A'rt  +  A"~ Bw+B'u/  +  B"~  Cw+C'v/  +  C"' 


where  A,  A',  A",  ...,  C,  C',  C"  are  the  respective  minors  of  a,  a',  a",  ...,  c,  c*,  c"  in  the  non- 
vanishing  determinant  A,  where 


and  prove  that 


a  ,  6  ,  c 
a' ,  6' ,  c' 
a",  fe",  c" 


(a"z  +  V'z1  +  c")3  J 


Prove  that  the  roots  of  the  characteristic  equation  for  this  inverse  transformation, 
expressing  z  and  z1  in  terms  of  w  and  w',  viz. 


-<#>,  A'  ,  A" 
5  ,  B'-(f>,  B" 
C  ,  C'  ,  C"'- 


=0, 


are  connected  with  the  roots  of  the  characteristic  equation  of  the  original  transformation 
by  the  relation 

&£  =  A  ; 

and  verify  that  the  invariant  centres  for  the  inverse  transformation  are  the  same  as  those 
for  the  original  transformation. 

Ex.  7.     Obtain  for  a  lineo-linear  transformation,  between  two  sets  of  n  variables, 
results  corresponding  to  those  in  the  preceding  example. 
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Ex.  8.     Prove  that  the  invariant  centre  &  and  £V  of  the  general  lineo-linear  trans- 
formation is  given  by  the  equations 

Ci  6'  _J  _ 


_ 

4"  +  c0l      B"  +  c'di      C"  -  (a  +  V)  0X  +  0!2  ' 

the  denominator  in  the  third  fraction  being  distinct  from  zero.     Prove  also  that,  for  the 
quantities  ai  :  ft  :  y1} 


Ex.  9.     Shew  that,  when  n  is  a  prime  number,  all  the  periodic  substitutions 


w'=-  °^    (a  -  esiri/n)  z-(a-l-  e™ln]  z'  -  |  (a  - 

for  s=2,  ...,  n—  1,  are  powers  of  the  same  periodic  substitution  for  s=l. 
Shew  that  all  the  substitutions 

w=az  +  c,     W1  =  a'z!  +  c\ 
where  a  and  a'  are  primitive  nth  roots  of  unity,  are  periodic. 

Do  the  two  preceding  classes  contain  all  the  purely  linear  substitutions  which  are 
periodic  ? 


CHAPTER   III 
UNIFORM  ANALYTIC  FUNCTIONS 

43.  WE  now  proceed  to  the  more  immediate  and  direct  consideration  of 
the  properties  and  the  characteristics  of  functions  of  two  independent  complex 
variables,  beginning  with  the  simplest  fundamental  propositions.  Not  a  few 
of  these  can  be  considered  as  well  known ;  they  are  included  for  the  sake  of 
completeness,  and  also  for  the  sake  of  reference.  Some  among  them  are 
expressed  in  forms  that  appear  more  comprehensive  than  the  customary 
enunciations.  Others  of  them  appear  to  be  new,  such  as  those  which  deal 
with  the  characteristic  relations  and  the  properties  of  two  functions  of  a 
couple  of  variables  considered  simultaneously ;  and  these,  as  being  more  novel 
than  the  others,  are  expounded  at  fuller  length  (Chaps,  vn  and  vm). 

Though  the  exposition  is  restricted  to  the  case  when  there  are  only  two 
independent  complex  variables,  it  should  be  noted  that  many  of  the  theorems 
belong,  mutatis  mutandis,  also  to  functions  of  n  independent  variables.  For 
others,  however,  further  ideas  are  needed  before  a  corresponding  extension 
can  similarly  be  effected. 

We  begin  with  definitions  and  explanations  of  the  more  frequent  terms 
adopted,  many  of  which  are  obvious  extensions  of  the  corresponding  usages 
for  functions  of  one  complex  variable. 

The  whole  range  of  the  variables  z  and  z  is  often  called  the  field  of 
variation.  The  extent  of  the  field  sometimes  depends  upon  the  properties  of 
the  functions  concerned ;  otherwise,  it  implies  the  four-fold  range  of  variation 
between  —  oo  and  +  oo  . 

A  restricted  portion  of  a  field  of  variation  is  called  a  domain,  the  range  of 
a  domain  being  usually  indicated  by  analytical  relations.  Thus  we  may  have 
the  domain  of  a  place  a,  a',  given  by  relations 

|  z  —  a  |  <  r,     |  /  —  a  \  <  r' ; 
we  may  have  a  domain  given  by  relations 

<f>(x  —  a,  y  —  ft,  x'  —  a',  y'  —  ft'")  ^.c,     ty  (x  —  a,  y  —  ft,  x'  —  a',  y  —  p)  ^  c , 
where  a  =  a  +  i/3,  a'  =  a  +  ift',  the  equations  being  such  as  to  secure  a  finite 
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range  of  values  of  z  and  a  finite  range  of  values  of  /.  When  r  and  /  (or  c 
and  c',  in  the  alternative  case)  are  small,  the  domain  of  a  and  a'  is  sometimes 
called  the  vicinity,  or  the  immediate  vicinity,  of  the  place  a,  a'. 

In  these  definitions  we  substitute  -.—  -,  for  \z  —  a\  when  a  is  at  infinity,  and 

—j-,  for  j  z'  —  a!  \  when  a'  is  at  infinity. 
1*1 

44.  A  function  of  z  and  z',  say  w  =f(z,  z'},  is  said  to  be  uniform,  when 
every  assigned  pair  of  values  of  z  and  z  gives  one  (and  only  one)  value 
of  w.  Through  familiarity  with  properties  subsequently  established,  the 
notion  that  z  and  /  may  attain  their  assigned  values  in  any  manner 
whatever  sometimes  comes  to  be  associated  with  the  definition  ;  but  the 
notion  is  not  part  of  the  definition. 

The  function  w  is  said  to  be  multiform,  when  every  assigned  pair  of 
values  of  z  and  z  gives  a  finite  number  of  values  of  w,  the  finite  number 
being  the  same  for  all  z,  z  places  where  the  function  exists.  Sometimes  it 
is  convenient  to  specify  the  number  in  the  definition  ;  when  there  are  m  values, 
and  no  more  than  m  values,  w  is  sometimes  called  ra-valued. 

A  function  w  may  have  an  infinite  number  of  values  for  given  values  of 
z  and  z1  .  Among  such  functions,  each  class  can  be  specified  by  its  own 
general  property.  Thus  one  simple  class  of  this  kind  arises  from  integrals 
of  functions  that  have  additive  periods. 

Just  as  with  uniform  functions,  so  with  multiform  and  other  functions, 
familiarity  with  properties  subsequently  established  leads  to  the  notion  that 
a  specification  of  the  path  or  range  by  which  z  and  z'  attain  their  values 
will  lead  to  the  acquisition  of  some  definite  one  among  the  m  values  ;  again, 
the  notion  is  not  part  of  the  definition. 

Even  in  this  matter  of  the  description  of  the  range  of  z  and  of  z',  care  must  be 
exercised  ;  it  may  become  necessary  to  take  account,  not  merely  of  the  actual  range  of  z 
and  of  /,  but  also  of  the  mode  of  description  of  those  actual  ranges.  Consider,  for 
example*,  the  function 


Take  z=0  and  /=0  as  the  initial  place;   and  consider  the  branch  of  w  which  has  the 
value  +1  at  that  place. 

We  make  z  vary  from  0  to  +1  by  describing  (in  the  direction  indicated  by  the  arrow) 
a  simple  curve  OAB  which,  when  combined  with  the  axis  OB  of  real  quantities,  encloses 
the  point  ^i  and  does  not  enclose  the  point  i. 

*  The  example  was  suggested  to  me  by  Prof.  W.  Burnside.     Another  example,  viz. 


is  given  by  Sauvage,  Ann.  de  Marseille,  t.  xiv  (1904),  section  i,  a  particular  path  being  specified. 
Obviously  any  number  of  special  examples  of  the  same  type  can  be  constructed. 
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We  make  /  vary  from  0  to  +1  by  describing  the  straight  line  O'C'  in  the  direction 
indicated  by  the  arrow;  the  point  D'  on  that  line  is  given  by  /  =  £. 

Consider  two  different  descriptions  of  these  paths. 

In  the  first  description,  keep  /  at  0',  while  z  describes  the  whole  path  OAB ;  and  then 
keep  2  at  B,  while  z'  describes  its  whole  path  O'C'.  For  this  description,  the  final  value 
of  w  is  manifestly  + 1. 


O' 


In  the  second  description,  keep  z  at  0,  while  z'  describes  the  part  O'D'  of  its  whole 
path;  then  keep  /  at  />',  thus  making  w=(z2+|)i  for  that  value  of  /,  and  now  make 
z  describe  its  whole  path  OAB.  When  z  arrives  at  B  by  this  path,  the  value  of  w  is 
—  (£)£,  that  is,  when  z  is  at  B  and  /  at  D'  by  this  description  of  paths,  the  value  of 
(s2  —  z1 +  l)i  has  become  — (f  A  Now  keep  z  at  5,  and  let  /  describe  D'C',  the  remainder 
of  its  path  ;  the  final  value  of  w  is  manifestly  —  1. 

It  thus  appears  in  the  case  of  the  special  function  that,  even  when  the  range  for  each 
variable  is  perfectly  precise,  the  final  value  can  depend  upon  the  mode  of  description  of 
the  precise  ranges.  The  matter  belongs,  in  its  simplest  form,  to  the  theory  of  algebraic 
functions. 

45.  A  function  f(z,  z')  is  said  to  be  continuous  if,  when  the  real  and 
imaginary  parts  of  z  and  of  /  are  substituted  and  the  function  is  expressed  in 
its  real  and  imaginary  parts  u  +  vi,  both  the  functions  u  and  v  of  x,  y,  x,  y' 
are  continuous. 

Let  the  function  f(z,  z)  be  uniform  and  continuous,  everywhere  within 
a  field  of  z,  z  variation.  It  is  said  to  be  analytic,  when  it  possesses 
derivatives  of  all  orders  with  regard  to  both  variables 


which  are  uniform  and  continuous  everywhere  within  that  field ;  or  what  is 
equivalent,  it  is  said  to  be  analytic  if  f(z,  z)  is  an  analytic  function  of  z  when 
any  arbitrary  fixed  value  is  assigned  to  z  and  is  also  an  analytic  function  of 
z  when  any  arbitrary  fixed  value  is  assigned  to  z.  But  it  need  hardly  be 
pointed  out  that,  while  f(z,  z)  is— under  this  definition — expressible  as  a 
power-series  of  z  alone  having  functions  of  the  parametric  z  for  coefficients, 
and  also  as  a  power-series  of  /  alone  having  functions  of  the  parametric  z 
for  coefficients,  an  expansion  in  powers  of  z  and  z  simultaneously  is  a 
matter  of  proof,  to  be  considered  later. 
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It  is  a  known  proposition  that  an  absolutely  converging  double  series  can 
be  rearranged  in  any  manner  and  can  be  summed  in  any  order,  the  sum 
being  the  same  in  all  arrangements  and  for  all  orders  of  summation. 
Suppose,  then,  that  the  double  power-series 


where  m  and  m'  are  positive  whole  numbers  (including  zero),  and  where  the 
coefficients  cm>m!  are  constants,  converges  absolutely  at  every  place  within  some 
domain  of  the  place  a,  a'.  The  series,  within  the  domain,  defines  a  function  ; 
and  the  function  is  said  to  be  regular,  or  to  behave  regularly,  everywhere 
in  the  domain  of  the  place  a,  a'.  The  domain  must  not  be  infinitesimal  in 
extent  ;  and  the  place  a,  a  is  said  to  be  an  ordinary  place  for  the  function. 
When  it  is  desired  to  indicate  specifically  that  the  double  series  contains 
only  positive  powers  of  z  —  a  and  z'  —  a'  in  accordance  with  the  definition,  we 
call  the  series  integral,  or  whole,  or  holomorphic  ;  and  sometimes  the  function 
is  called  integral  or  holomorphic  within  the  domain  of  the  place  a,  a'. 

When  the  power-series  is  finite  in  both  sequences  of  indices,  the  function 
is  a  polynomial  in  z  and  /.  When  it  is  infinite  in  either  sequence  or  in  both 
sequences,  the  function  represented  is  usually  called  transcendental,  unless  it 
can  be  represented  by  algebraic  forms. 

When  the  function  is  transcendental,  the  question  arises  as  to  the 
range  of  the  domain  over  which  the  power-series  converges.  When  the 
domain  is  limited,  a  question  arises  as  to  whether  the  power-series, 
representing  the  function  within  the  domain,  can  be  continued  analytically 
beyond  the  limits  of  the  domain. 

Perhaps  the  simplest  example  of  a  multiform  function  w  of  z  and  /  occurs, 
when  the  three  variables  are  connected  by  an  algebraic  equation 

A  (w,  z,  z')  =  0, 

where  A  is  a  polynomial  in  each  of  its  arguments.  As  already  explained,  it 
sometimes  proves  desirable  in  this  connection  to  consider  two  multiform 
functions  w  and  w',  defined  by  algebraic  equations 

C  (w,  w,  z,  z')  =0,     D  (w,  w',  z,  z')  =  0, 

where  C  and  D  are  polynomial  in  each  of  their  arguments.  In  this  event,  the 
ordinary  processes  of  elimination  enable  us  to  substitute  equations 

A  (w,  z,  z')  =0,     B  (w',  z,  z')  =  0, 

for  the  equations  (7=0,  D  =  0  ;  but  care  must  be  exercised  to  secure  that  the 
separate  roots  of  A  =  0  and  of  B  =  0  must  be  grouped  so  as  to  give  the 
simultaneous  roots  of  G  =  0,  D  =  0. 
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For  example,  we  shall  have  (Chap,  vi)  to  consider  an  expression 

R(w,  Kf,  z,  z') 


22 


\v>,  vfj 

where  R  (w,  v/,  z,  z')  denotes  an  integral  polynomial  in  w  and  v/,  and  where  the  double 
finite  summation  extends  over  the  simultaneous  roots  of  ^=0,  D—0.  In  the  method 
adopted  for  its  evaluation,  we  are  led  to  introduce  terms  which  arise  from  combinations 
of  the  roots  of  A  =  0,  Z?  =  0,  that  do  not  provide  simultaneous  roots  of  C=0,  D  =  0. 

In  the  first  case,  to  the  function  w:  and,  in  the  second  case,  to  the 
functions  w  and  w' :  the  epithet  algebraic  is  assigned.  Manifestly,  among 
the  four  variables  w,  w ,  z,  z,  any  two  can  be  described  as  algebraic  functions 
of  the  other  two,  unless  (in  limited  cases)  elimination  should  lead  to  a  single 
relation  between  two  variables  alone. 

In  this  initial  stage,  it  is  not  necessary  to  state  the  definitions  of  terms 
pole,  accidental  (or  non-essential)  singularity,  essential  singularity.  New  and 
modified  definitions  are  required,  because  functions  of  two  variables  possess 
properties  which  have  no  simple  analogue  in  the  properties  of  functions  of 
a  single  variable.  These  definitions  will  be  given  later  (§§  57,  58),  when 
the  properties  are  under  actual  consideration.  As  will  be  seen,  a  dis- 
crimination between  functions  of  two  variables  and  functions  of  more  than 
two  variables  can  be  made,  so  as  to  give  a  classification  proper  to  functions 
of  two  variables.  We  may,  however,  mention  in  passing  that,  in  the  vicinity 
of  any  non-essential  singularity  a,  a',  a  uniform  analytic  function  is  expressible 
in  a  form 

Q  (z  —  a,  z  —  a') 
P(z-a,  z'-a'Y 

where  Q  and  P  are  functions,  which  are  regular  in  a  domain  of  a  and  a. 
Such  a  function  is  sometimes  called  meromorphic  in  the  vicinity  of  the 
place  a,  a. 

The  simplest  example  of  a  meromorphic  function  occurs  when  both  Q  and 
P  are  polynomial  functions  of  their  arguments ;  in  that  case,  the  function  is 
called  rational. 

Some  properties  of  regular  functions. 

46.  Consider  functions  that  are  regular  everywhere  in  some  finite  domain 
of  an  assigned  place  a,  a'.  By  writing  z  —  a  =  £  or  -r ,  according  as  |  a  is  finite 

or  infinite,  and  by  writing  z  -  a  =  £'  or  -^ ,  according  as  '•  a'  j  is  finite  or  is 
infinite,  we  can  take  the  assigned  place  as  0, 0,  without  any  loss  of  generality. 
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We  then  have  a  theorem*  connected  with  the  definition  of  the  analytic 
property,  as  follows  :  — 

When  a  Junction  f(z,  z'),for  values  of\z\^r  and  of  \  z'  j  ^  r,  is  a  regular 
function  of  z  everywhere  within  the  assigned  z  -circle  for  every  value  of  z'  within 
its  assigned  circle,  and  also  is  a  regular  function  of  z  everywhere  within  the 
assigned  z'  -circle  for  every  value  of  z  within  its  assigned  circle,  it  is  a  regular 
function  of  z  and  z  everywhere  within  the  indicated  field  of  z,  z'  variation. 

Let  the  function  f(z,  z)  be  represented  by  a  series 

f(z,z')=  2  £„  (/)*"•, 
»=o 

as  is  possible  under  the  first  hypothesis.  If  M0'  denote  the  greatest  value  of 
]  f(z,  z')  |  for  any  assigned  value  z0'  of  z  within  the  /-circle,  and  for  all  the 
values  of  z  within  its  circle,  our  series  gives 

f(z,z0')=  10,  ( 

*=0 

and  then  by  a  well-known  theorem  f,  we  have 


Consequently,  if  M  denote  the  greatest  value  of  \f(z,  /)  j  within  the 
whole  z,  z   field  considered,  we  have 


and  therefore 


for  all  values  of  m,  for  any  value  of  z0'  such  that  \29'\^.  r'.     Consequently,  for 
all  values  of  z  in  question,  we  have 


Now  f(z,  /)  is  a  regular  function  of  z   for  every  value  of  z  for  which 
^r'}  hence  <jr0  (z'),  being  the  value  off(z,  z1)  when  z  =  0,  and 


for  all  values  of  m,  are  regular  functions  of  /.     Accordingly,  we  can  write 

9r»(z')=  2  c,,,,*/", 

M=0 

*  The  theorem  is  true  under  even  less  restricted  conditions.  See  two  papers  by  Osgood, 
Math.  Ann.,  t.  Hi  (1899),  pp.  462—464,  ife.,  t.  liii  (1900),  pp.  461  —  464  ;  and  a  paper  by  Hartogs, 
16.,  t.  Ixii  (1906),  pp.  1—88. 

t  Theory  of  Function*,  §  22. 
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where  the  series  represents  a  regular  function  of  /  ;  and  as  \gm(z')  \  throughout 
the  whole  range  of  variation  of  /  is  less  than  Mfrm,  we  have,  again  by  the 
theorem  already  quoted, 

,     M    1 


On  these  results,  consider  the  double  series 

F(z,z')=  I     I  cm>nzmz'n; 

m=Q  n=0 

if  it  converges  absolutely,  we  can  take  it  in  the  form 


2 
w=0 


that  is, 

and  so  we  shall  have 

F(z,z')=f(z,z') 

for  the  field  of  variation  within  which  F(z,  z')  converges  absolutely.     But 
we  have  just  proved  that 

M 


rmr'n 


and  therefore  we  have 


m=Q  n=0 

CO  CO 

m=0  »  =  0 

22- 

w  =  0  w  =  0  r 


for  all  values  of  ^   <  r  and  all  values  of  j  z'  \  <  r. 

This  result  establishes  the  absolute  convergence  of  F  (z,  z");  and  so  we 
have 


~     _ 
,  Z  )  — 


=O  n=0 


where  the  double  series  converges  absolutely  in  a  field  \z\^.k<r,  \z'\^k'  <r, 
while  k  and  k'  are  not  infinitesimal. 

Consequently  the  function  f(z,  z'),  under  the  postulated  conditions,  is  a 
regular  function  of  the  variables  z  and  z. 
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47.     Now  let  f(z,  z')  be  a  regular  function  of  z  and  z  everywhere  in  the 

domain 

:  z  -  a  \  <  r,     \z'  -a'\t*r', 

and  within  this  domain  let  M  be  the  greatest  value  of  \f(z,  z')  |.    Then,  if  the 
power-series  for/(z,  /)  is 

f(z,z')  =   2     2    cM,n(z-a)m  (z'-ay\ 

Wt  =  0  M  =  0 

we  have 

i    (dm+nf(z,  z') 

Cm'n  ~  m  fnl  |     dzmdzn 
and  also 

>-        . 


shewing  that 

fa»+»/(*.  z')\                       .         M 
J  x  2=  -m  '  «  t 


Another  expression  for  cm>n  can  be  obtained  by  a  simple  extension  of 
Cauchy's  well-known  integral-theorems  for  a  single  variable.  Denoting  by 
g(z)  a  function  that  is  uniform,  continuous,  and  analytic,  within  a  range 

z  —  a  \  <  r,  we  have 

1    [  a  (z)   , 
a  (a)  =  -— .    ^-'  dz, 
2-TnJ  z  —  a 

iVL^dz, 

for  all  values  of  n,  the  integrals  being  taken  positively  round  any  simple 
closed  curve  which  lies  entirely  within  the  region  and  encloses  the  point  a. 
The  extension  indicated  can  be  established  in  exactly  the  same  way  as  these 
theorems  just  quoted;  the  analysis  and  the  reasoning  are  so  similar  to  those 
for  the  simple  case  that  they  can  be  stated  very  briefly. 

For  our  function  f(z,  z')  which  is  uniform,  continuous,  and  analytic,  and 
therefore  regular,  everywhere  in  the  domain 


z  —  a^r,      z  —a 


we  have 


2?rtJ    z  —  a 


the  integrals  being  taken  positively  round  any  simple  closed  curve  which  lies 
entirely  within  the  region  bounded  by  z  —  a  ]  =  r  and  encloses  the  point  a, 
and  holding  for  every  value  of  /  for  which  f(z,  z')  is  defined.  Again,  /(a,  z') 

1  9"*  f(z  z')] 
and  -I  -  >      ,  owing  to  the  character  of  f(z,  z')  within  the  z,  z   field 

I         QZ  }  z-*a 

of  variation,  are  regular  functions  of  z'  throughout  the  /-region  bounded  by 
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\z'  —  a'\=r'  ;  hence,  by  a  repeated  application  of  Cauchy's  integral-theorems, 
we  have 


the  integrals  being  taken  positively  round  any  simple  closed  curve  which  lies 
entirely  within  the  region  bounded  by  |  z'  —  a'  \  =  r'  and  encloses  the  point  a'. 
The  variations  of  z  and  /  are  independent  of  one  another,  as  also,  are  the 
integrations  in  the  two  planes  of  the  variables;  combining  the  results,  we 
have 

/(a,  a')  = 


.- 

(27ri)2J  J  (z  -  a)  (z  -  a  ) 

=  ~  4^  J  J  (z-a)(z'-af) 


the  integrals  being  taken  round  simple  closed  curves  in  the  .z-plane  and  the 
/-plane,  the  .z-curve  lying  entirely  within  the  region  j  z  —  a  \  =  r  and  enclosing 
the  point  a,  and  the  /-curve  lying  entirely  within  the  region  |  sf  —  a'  \  =  r'  and 
enclosing  the  point  a'. 

We  thus  have  expressions,  in  the  form  of  double  contour  integrals,  for  the 
value  off(z,  z')  and  of  every  derivative  off(z,  /)  at  the  place  a,  a'. 

Again,  let  M  denote  the  greatest  value  of  \f(z,  /)  |  for  places  within  the 
whole  z,  z'  domain  of  variation  represented  by  \z  —  a\^.r,  \  z'  —  a'  \  <  /  ;  then 
at  every  place  on  the  double  contour  integral  we  have 


Proceeding  exactly  as  in  the  case  of  a  single  variable,  we  can  shew  that 


(z-a)(zf-a/) 
and  therefore 


-.  dzdzf 


^  4-7T2 M , 


which  is  merely  a  statement  that  the  value  of  \f(z,  z) \  at  a  particular  place 
in  the  field  is  not  greater  than  its  greatest  value  in  the  field ;  and  we  can 
also  shew  that 

r  r  fi~    _'\  A.,, 

5=*, 


tjj   ^  -  rt.Y«+i  (*'  -  «'¥•+ 

and  therefore 


/(Z,  Z}  ,      ,   ,       .      47T2 

.•L...   / 7r.T,dw 


(z  -  a)m+1  (/  -  a' 


fi^*f(^>\ 

\  /  *" "Oj  *  ^< 


which  is  the  former  result. 
p. 
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Another  method  of  stating  these  results  is  as  follows.  Let  z,  z'  be  any 
place  within  the  field  of  variation  where  f(z,  z'}  is  regular ;  in  the  2-plane, 
take  any  simple  closed  curve  lying  within  the  field  and  enclosing  the  point  z, 
say  a  circle  of  centre  z,  and  let  t  denote  the  complex  variable  of  a  current 
point  on  this  curve ;  and  in  the  /-plane,  take  any  simple  closed  curve  lying 
within  the  field  and  enclosing  the  point  z',  say  a  circle  oF  centre  z,  and  let  t' 
denote  the  complex  variable  of  a  current  point  on  this  curve.  Then 


dtdt'. 


dm+»f(z,  z)  =  _ m\n \  ff  _        f(t,  t') 


JJ(t-zY 


(if  -  /)w 


Ex.     Prove  that,  for  the  foregoing  function  f(z,  z")  and  with  the  foregoing  curves  of 
integration,  the  value  of  each  of  the  integrals 


for  all  positive  integer  values  (including  zero)  of  m  and  »,  is  zero. 

48.  We  shall  come  later  (Chap,  vi)  to  a  fuller  discussion  of  double 
integrals  involving  complex  variables  ;  meanwhile,  it  will  be  sufficient  to  state 
that  integrals  of  the  foregoing  type,  in  which  the  integrations  with  regard  to 
z  and  to  z  are  completely  independent  of  one  another,  belong  to  a  very 
special  and  limited  class  of  double  integrals.  They  may  even  be  regarded  as 
merely  iterated  simple  integrals  ;  and  many  of  their  properties  can  be  deduced 
as  mere  extensions  of  corresponding  properties  for  simple  integrals. 

Thus  we  know  that  the  value  of  the  integral 


taken  positively  round  the  whole  boundary  of  any  region  within  which  f(z) 
is  uniform,  continuous,  and  analytic,  is  zero,  even  if  the  region  is  multiply 
connected  ;  and  it  follows,  as  a  corollary,  that  the  value  of  the  integral  taken 
round  any  simple  closed  curve  is  unaltered  if  the  curve  is  deformed  without 
crossing  any  point  where  f(z)  ceases  to  have  any  one  of  the  three  specified 
qualities.  This  result  can  at  once  be  generalised,  merely  through  a  double 
use  of  the  result,  into  the  following  theorems  :  — 

I.  Let  F  (z,  z')  denote  a  function  which,  over  a  limited  region  in  the 
2-plane  with  a  complete  boundary  unaffected  by  variations  of  z  ',  and  over  a 
limited  region  in  the  /-plane  with  a  complete  boundary  unaffected  by  variations 
of  z,  is  uniform,  continuous,  and  analytic.  Then*  zero  is  the  value  of  the 
integral 


*  The  constant  -  l/4r*  is  inserted  here  merely  for  the  purpose  of  formal  expression. 
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taken  positively  round  all  parts  of  the  complete  boundary*  of  the  ^-region, 
and  positively  over  all  parts  of  the  complete  boundary  of  the  /-region,  when 
these  boundaries  are  entirely  unrelated  to  each  other. 

II.     For  the  same  type  of  function,  and  with  the  same  type  of  range  of 
integration,  the  value  of  an  integral 


is  unaltered  when  the  ^-boundary  and  the  /-boundary  are  deformed  separately 
or  together  in  any  continuous  manner  which,  while  leaving  them  unrelated, 
does  not  cross  a  place  where  the  function  F (z,  z)  does  not  possess  each  of 
the  three  specified  qualities. 

It  is  to  be  noted  that  the  theorems  are  exclusive  and  not  inclusive. 
The  function  F  (z,  z)  might  cease  to  possess  the  property  of  being  continuous 
(thus  it  might  be  z~-z'~*  in  a  region  round  0,  0),  without  causing  the  integral 


to  be  different  from  zero  as  in  the  first  theorem,  and  without  preventing  the 
deformation  contemplated  in  the  second  theorem.  For  the  moment,  we  are 
concerned  with  the  theorems  as  enunciated. 

49.     As  an  illustration  of  the  use  of  all  the  preceding  theorems,  we  shall 
establish  the  following  proposition  :  — 

Let  f(z,  z')  denote  a  function  which  is  regular  everywhere  in  a  z,  z  field 

represented  by  the  relations 

\z\<r,     \z'\<r'\ 

and  let  t  and  t'  be  current  variables  in  that  field.     Then  the  magnitude 
1     f  f       /(*,  t)         \zm+l  ,  *'n+1     *m+V»+1) 

/<''  '>  +  &  J]  «-.)(*'-/)  1^  +       ~  d 


when  the  double  integral  is  taken  positively  round  a  simple  closed  curve 
enclosing  the  z-origin  and  the  point  z  in  the  z-plane,  and  positively  round 
a  simple  closed  curve  enclosing  the  z'  -origin  and  the  point  z  in  the  2'  -plane,  i.v 
a  polynomial  P  (z,  z)  of  order  m  in  z  and  of  order  n  in  z',  such  that 


o.z'-o        (       uZrOZ*      Jz-o.s'-o 

for  the  values  r  =  0,  ...,  m  and  s=0,  ...,  »  in  all  simultaneous  combinations, 
the  descriptions  of  the  two  curves  being  unrelated. 

*  That  is,  with  the  customary  convention  as  to  the  positive  direction  of  any  portion  of  the 
boundary  when  the  included  area  is  multiply  connected  ;  see  my  Theory  of  Function*,  §  2. 

5—2 
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The  result  can  also  be  stated  in  the  form 


/z'\n+1} 

?)  t** 


and  can  easily  be  established  from  this  form  by  inserting  the  values  of 

i}      /       z\  (        //\n+1)       /        /\ 

1^  (l~t  }&Dd\l-(s)      f  -M  1  -  7,    and  using  the  preceding 

J  \  */  (.  \t    /  J  \  v  / 

theorems  as  they  stand. 

The  derivation  of  the  result  from  the  first  form  requires  a  different  use  of 
the  theorems  :  it  is  set  out  as  an  exercise  in  integrals,  as  follows. 

As  our  function  f(z,  /)  is  everywhere  regular  within  the  specified  field, 
the  only  places  where  the  subject  of  integration  ceases  to  be  regular  within 
the  selected  domain  are 

(i)      att  =  z,     t'  =  z;  (ii)     at  t  =  z,     t'  =  0  : 

(iii)     at  t  =  0,     t'  =  /  ;     and     (iv)    at  t  =  0,    if  =  0. 

After  the  preceding  theorems,  it  is  sufficient  to  take  the  double  integral 
positively  along  small  curves  round  these  places. 

For  a  double  integral,  taken  positively  round  small  circles,  one  in  the 
2-plane  round  the  point  z  and  one  in  the  /-plane  round  the  point  /,  so  that 

we  should  have 

t-z=peei,     t'  -  z'  =  p'ef*, 

where  p  and  p  are  small,  while  6  and  6'  vary  independently  each  from  0  to 
2-7T,  the  value  of  the  integral 


—    [[f(f 
4^  J  J  /  (*> 


is  the  value  of 

+i          'n+i 


k+i    '    t'n+i 

when  t  =  z,  t' '  =  /;  that  is,  the  value  of  the  integral  for  the  double  small 
contour  round  z  and  /  isf(z,  z'). 

For  a  double  integral,  taken  positively  round  small  circles,  one  in  the 
^-plane  round  the  point  z,  and  one  in  the  /-plane  round  the  origin,  we  have 

t  —  z  =  peei,     t'  =  pe*'*, 

where  p  and  p'  are  small.     We  then  expand  (tr  —  z')~l  in  ascending  powers 
of  t'/z',  and  obtain  the  subject  of  integration  in  the  form 

f(t,  t')  \zm+l 
t  —  z    \tm+1 


Let  integration  be  effected  first  along  the  path   in   the   .z-plane;    on  the 
completion  of  the  path,  the  value  of  the  integral  is 
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that  is, 


This  integral  is  to  be  taken  along  a  small  closed  path  in  the  z'-plane  round 
t'  =  0,  and/(z,  f)  is  regular;  hence  the  value  of  the  integral  is  zero.  Thus 
the  double  integral,  taken  round  the  place  t  —  z,  t'  =  0,  contributes  zero  to 
the  value  of  the  general  double  integral. 

Similarly  the  double  integral,  taken  round  the  place  t  =  0,  t'  =  /,  contributes 
zero  to  the  value  of  the  general  double  integral. 

For  a  double  integral,  taken  positively  round  small  circles,  one  in  the 
z-plane  round  the  z-origin  and  one  in  the  z'-plane  round  the  z'-origin,  we 
have 

t  =  pe**,     t'  =  p'e**, 

where  p  and  p'  are  small.  We  then  expand  {(t  —  z)  (t'  —  z'}}~1  in  ascending 
powers  of  t/z  and  t'fz',  the  expansion  being 

and  so  the  subject  of  integration  becomes 


t,  0 
The  value  of  the  part 


taken  round  the  contour  as  indicated,  is  zero  (Ex.,  §  47),  because  there  are  no 
negative  powers  of  t'.     Similarly  the  value  of  the  part 


is  zero.     Again,  the  value  of  the  integral 


s 


for  all  integers  r  =  0,  1,  ...,  and  all  integers  5  =  0,  1,  ____  When  either  of  the 
integers  r  and  s  is  negative,  and  when  both  of  the  integers  are  negative,  the 
value  of  the  integral  is  zero.  Hence,  taken  positively  along  the  small  contour 
that  encloses  the  z-origin  in  the  z-plane  and  the  /-origin  in  the  /-plane,  we 
have 


r=Q  ,=0    r  !  s  I       dfW     j  t-o,r-« 


o,r-«J 
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We  thus  have  the  full  value  of  the  integral 

J_  [[      f&  O         K^1  ,  ^  _  *OT+1*/n+1]  MM 
4-7T2  }}  (t  -  z)  (f  -  /)  |^+1  +  t'n+i      v*+W**}  tt 

taken  positively  round  our  contour  in  the  2-plane  enclosing  the  ^-origin  and 
the  point  z,  and  our  contour  in  the  /-plane  enclosing  the  /-origin  and  the 
point  z'\  it  is 

ft*.  A*  2 

/('         A 
Consequently  our  magnitude 

1       IT 
f(z   sf\  4-  -    - 

+  kjr*\)(t 

is  equal  to  the  polynomial 


1       IT  fit    ^\  (ym+i        ~n+i 

f(z   sf\  4-  -    -  *  (  '      '  -  4-  —  rltrlf' 

+       *-''™+^   '»+'       m+l'n^ 


and  when  this  polynomial  is  denoted  by  P-  (z,  z),  we  manifestly  have 


The  proposition  is  thus  established. 

The  result,  in  either  form,  shews  that  it  is  possible  to  construct  an  ex- 
pression the  value  of  which  shall  be  a  polynomial  approximation  to  the  value 
of  a  function  f(z,  /)  in  a  field  where  it  is  a  regular  function  of  its  arguments. 

Ex.     Evaluate  the  integral 

-g//(i-./*'VV-  ££*»'  **• 

with  the  same  suppositions  as  to  the  function  /  (2,  z'}  and  the  range  of  integration. 

50.  In  connection  with  the  function  f(z,  z),  which  is  regular  within 
the  field  \  z  —  a,  \  <  r  and  |  /  —  a  \  ^  r',  and  for  which  \f(z,  z')  is  never  greater 
than  M  for  places  in  the  field,  consider  a  function  <f>  (z,  z')  defined  by  the 
relation 

A(g  ^= M 

z  -  a\  /,      z'-a' 


Evidently  <f>  (z,  /)  can  be  expanded  in  a  double  power-series  in  z  —  a  and 
/  —  a',  which  converges  absolutely  for  values  of  z  and  z'  such  that 

|  z  —  a  \  -Z.  p<  r,     \  z  —  a  \  ^  p  <  r  ; 
and  it  has  the  form 


50] 

Hence 


FUNCTIONS 


and  therefore 


m!n! 


z  =  a,  z  =a' 

for  all  values  of  m  and  n.     It  therefore  follows  that 
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r«      '' 


g=a,  2f= 


(3**+*  «ft  (*./) 


The  function  (f>  (z,  z'\  related  in  this  manner  to  a  function  f(z,  z'}  from 
some  characteristics  of  which  it  is  constructed,  is  called  a  dominant  function. 
Manifestly  the  result  can  be  extended  to  any  number  of  independent  complex 
variables  by  a  precisely  similar  process. 

These  dominant  functions  prove  to  be  of  great  importance  in  various 
regions  of  analysis  ;  thus,  for  example,  they  are  of  general  use  in  the  present 
methods  of  establishing  many  theorems  concerning  the  actual  existence  of 
integrals  of  whole  classes  of  differential  equations,  particularly  in  connection 
with  certain  broad  external  assigned  conditions  under  which  those  integrals 
exist. 

A  dominant  function  <f>  (z,  z'}  is  not  necessarily  unique.  In  the  same 
circumstances  as  before,  consider  a  function  -fy-  (z,  z')  defined  by  the  relation 

M 


(Z  ,  Z  )  = 


z  —  a     z1  —  a 
r  r1 


which  also  is  expressible  as  a  double  power-series  in  z  —  a  and  z'—a',  con- 
verging absolutely  for  the  region  I  -'  +-  —7-  '<&<!.  Proceeding  as 
for  <f> (z,  z),  we  find,  for  all  integer  values  of  m  and  n, 

(Z>  /)  _  (m  +  n)! 


Now  (m  +  n)  I  ^  m !  n  I ;  hence 

\dm+nf(z,  z1 

^X       <    •    '  •     ••  •  "• 

>^    I  pl     Tli  i4i*'tl 

I        0^     QZ 

so  that  i/r(2:,  /)  also  is  a  dominant  function*. 

*  Poincare  uses  the  term  majorante. 
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51.  During  the  foregoing  investigations,  particular  series  in  suitable 
circumstances  have  been  declared  to  converge  ;  and  it  will  be  noted  that,  in 
such  series  as  have  occurred,  the  convergence  has  been  absolute.     We  do  not 
propose  to  consider,  in  detail,  the  general  theory  of  convergence  of  double 
series.     When  convergence  is  absolute,  no  other  kind  of  convergence  need  be 
considered  specially  ;  and  such  series,  as  will  be  discussed  in  these  lectures, 
will  be  discussed  with  a  view  to  absolute  convergence.     What  is  wanted  here 
is  a  knowledge  of  some  non-infinitesimal  region  of  variation  of  the  variables 
in  which  the  respective  series  converge  absolutely*. 

In  this  regard,  one  warning  must  be  given.  Both  in  what  precedes  and 
in  what  will  follow,  a  region  of  variation,  in  which  a  double  series  converges 
absolutely,  is  usually  defined  by  a  couple  of  relations  of  the  form  |  z  \  <;  p  <  r, 
!  nf  |  ^  p  <  r',  where  p,  p',  r,  r'  are  positive  constants,  while  r  and  r'  are  not 
infinitesimal.  It  must  not  therefore  be  assumed  —  and  it  is  not  the  case  in 
fact  —  that  the  whole  region,  within  which  a  double  series  converges  absolutely, 
must  be  determined  by  two  (and  only  two)  relations  of  the  preceding  form  ; 
thus  the  whole  region  of  absolute  convergence  of  the  double  series,  that 
represents  the  dominant  function  ty  (z,  /)  of  §  50,  is  determined  by  the 
single  relation 

\z  —  a\     \z'  —  a'\     , 

J  +  J  --  7  —  k&<l, 
r  r 

as  there  stated  f. 

To  repeat  the  substance  of  what  has  just  been  said,  what  is  mainly 
wanted  at  the  initial  stage  is  a  knowledge  of  some  non-infinitesimal  region 
of  absolute  convergence  of  the  series,  not  necessarily  a  knowledge  (however 
desirable)  of  the  whole  region  of  convergence. 

52.  Three  simple  propositions  relating  to  uniform  analytic  functions  can 
be  established  at  once. 

I.  A  uniform  analytic  function  must  acquire  infinite  values  somewhere 
in  the  whole  z,  /  field,  unless  it  reduces  to  a  mere  constant. 

Suppose  that  a  uniform  analytic  function  /(.z,  /)  does  not  acquire  infinite 
values  anywhere  in  the  z,  z1  field.  In  that  event,  there  must  be  some 
greatest  value  for  \f(z,  z')  \  in  the  field,  say  M,  where  M  is  finite  ;  and  no 
matter  how  the  field  is  extended,  this  value  of  M  for  \f(z,  z')  \  cannot  be 
exceeded. 

Accordingly,  we  take  a  domain  in  the  field,  determined  by  the  relations 


*  For  the  theory  of  absolute  convergence  of  double  series,  readers  may  consult  Bromwich, 
An  introduction  to  the  theory  of  infinite  series. 

t  Other  examples  of  the  same  type  are  given  by  Bromwich,  p.  504  of  his  treatise  just  quoted. 
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and,  under  the  hypothesis,  we  can  make  R  and  R'  as  large  as  we  please.     We 

still  shall  have,  over  this  domain,  M  as  the  greatest  value  of  \f(z,  z')\. 

In  the  domain  thus  chosen,  \etf(z,  /)  be  represented  by  a  double  power- 
series,  as  in  §  47  ;  and  let  the  series  be 

2    2  cm,nz™z'n. 

TB=O n=0 

By  our  preceding  results,  we  have 

M 


for  all  values  of  ra  and  of  n,  independently  of  one  another.  We  can  increase 
the  domain  of  the  field  to  any  extent;  so  that,  by  increasing  R  and  R' 
sufficiently,  we  can  make 

I  Cm<  n  |  =  U, 

for  all  values  of  ra  and  n  except  simultaneous  zero  values.  Hence,  under 
the  hypothesis  that  f(z,  z'}  does  not  acquire  infinite  values,  every  term 
in  the  series  vanishes  except  the  first,  which  is  a  constant ;  the  proposition 
therefore  is  established. 

Note.  It  is  obvious  that  the  place,  where  a  function  acquires  an  infinite 
value,  does  not  lie  within  the  domain  over  which  the  function  is  regular  nor 
(to  anticipate  the  explanations  connected  with  the  continuation  of  series 
representing  regular  functions)  does  such  a  place  lie  within  the  region  of 
continuity  of  the  function.  Every  such  place  lies  on  the  boundary  of  the 
region  of  continuity  of  the  function. 

Thus  consider  the  function 

z  +  z 
*-/' 

For  all  places  other  than  z  =  0,  z'  =  0,  which  lie  in  the  field  and  are  given  by 
2  =  2,  the  function  is  infinite;  such  places  do  not  lie  within  the  region  of 
continuity  of  the  function.  At  the  place  z  =  0,  z'  =  0,  the  value  of  the 
function  is  indeterminate ;  near  z  =  0,  z  =  0,  say  such  that 

z  =  reP,     z  =  r'effi, 
where  r  and  r  are  small,  we  have 


z  +  z 


z-z' 


cos  (6  - 


+  r'2  -  2rr'  cos  (6  -  &)}   ' 
which  as  r  and  r'  tend  to  zero  independently  of  one  another  can  be  made  to 
acquire  any  value.     Thus  at  z  -  0,  z'  =  0,  the  function  is  not  regular ;   the 
place  does  not  lie  within  the  region  of  continuity  of  the  function. 

II.  If  two  functions,  both  of  them  regular  within  one  and  the  same 
domain,  acquire  the  same  value  at  every  place  within  any  region  of  that 
domain,  they  acquire  the  same  value  at  every  place  within  the  whole 
domain,  the  region  (like  the  domain)  being  one  of  four- fold  variation. 
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Firstly,  suppose  that  the  origin  of  the  domain  lies  within  the  region 
considered ;  and  round  that  origin,  take  a  smaller  domain  given  by  |  z  \  ^  k  <  p 
and  z  j  ^  k'  <  p',  lying  entirely  within  the  region. 

Let  the  two  regular  functions  \>ef(z,  z')  and  g(z,  z')\  and  suppose  that 
the  double  power-series  representing  them  in  the  whole  domain  are 

f(z,z')=    2    2  cm>nz™z'n, 
g(z,z')=    2     2  km>nzmz'n, 

both  series  converging  absolutely  within  that  domain.  Then  the  difference 
of  the  functions  f(z,  z')  —  g  (z,  z'}  is  represented  by  the  absolutely  converging 
double  series 

m=0 n=0 

Now  this  function  is  everywhere  zero  within  the  smaller  domain,  so  that  its 
(greatest)  modulus  M0  never  differs  from  zero ;  accordingly  we  have 

_,  M0 

Cm,  n       "'m,  n    <     m     in 
P    P 

=  0, 
so  that 

c       =  k 

for  all  values  of  m  and  n.  Consequently,  the  coefficients  in  the  power-series 
representing  the  functions  are  the  same ;  and  so  the  two  functions  are  the 
same  within  the  whole  domain. 

Secondly,  when  the  origin  of  the  domain  does  not  lie  within  the  region 
considered,  we  take  an  origin  within  that  region ;  and  proceed  as  before. 
The  coefficients  in  the  power-series,  representing  the  two  functions  in  the 
smaller  domain  round  the  new  origin,  are  the  same.  There,  these  coefficients 
determine  the  functions  uniquely ;  and  so,  when  the  process  of  analytical 
continuation  (§  56)  is  adopted  in  exactly  the  same  way  for  the  two  functions 
so  as  to  cover  the  whole  of  the  original  domain  in  which  they  are  regular,  the 
two  functions  remain  everywhere  the  same  within  the  whole  of  that  domain. 

III.  If  f(z,  z)  is  a  regular  function  of  z  and  /  for  all  finite  values  of 
the  variables,  and  if  there  exists  a  finite  positive  quantity  M  such  that,  no 
matter  how  z  \  and  / 1  are  increased,  there  exist  integers  m  and  n  for  which 


then/(2,  /)  is  a  polynomial  in  z  and  z',  of  degree  m  in  z  and  of  degree  n 
in  z',  when  m  and  n  are  the  smallest  integers  satisfying  the  condition. 

Let/(.z,  /)  be  expressed  as  a  double  power-series 
f(z,z'}=  2    2  cp 

p=0  g=0 
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then 

1   1 


Cp'q~  p\q\\ 

1 


where  the  double  integral  is  taken  round  any  simple  closed  contour  (say 
a  circle)  enclosing  the  origin  in  the  2-plane,  and  any  simple  closed  contour 
(also  say  a  circle)  enclosing  the  origin  in  the  /-plane.  Let  the  former  circle 
be  of  radius  R  and  the  latter  of  radius  R',  so  that  we  can  take 

t 
then 


Now  no  matter  how  j  t  \  and  1  1'  \  increase,  we  have 


and  therefore 
Consequently 

/<«.  0  ^ 

f(t,  0 

tmt'n 
M 

t?t'9 

1 

_M 

\^\<^n^w^S!dede' 

M 

<  RP-™  Ri-^" ' 

By  hypothesis,  we  can  increase  R  and  R'  without  limit ;  hence,  for  all  values 
of  p  that  are  greater  than  m,  or  for  all  values  of  q  that  are  greater  than  n, 
and  for  both  sets  of  values  simultaneously,  we  have 

and  therefore 

for  those  values.  Accordingly,  when  we  remove  from  the  series  those  terms 
which  have  vanishing  coefficients,  the  modified  expression  for/(^,  z) becomes 


shewing  that/(2,  /)  is  a  polynomial  in  z  and  /,  of  degree  m  in  z  alone  and 
of  degree  n  in  /  alone. 

53.  It  follows,  from  the  first  investigation  in  §  52,  that  a  uniform  analytic 
function  must  acquire  infinite  values.  In  particular,  a  general  polynomial  in 
z  and  z1  acquires  infinite  values,  when  |  z  \  is  infinite  while  i  /  <  is  not  zero, 
or  when  \z'\  is  infinite  while  \z\  is  not  zero,  or  when  both  \z\  and  \z\  are 
infinite,  though  in  the  last  event  conditions  may  have  to  be  satisfied*. 

*  For  example,  the  function  1  +  z  +  z'  does  not  become  infinite  when    2  |  is  infinite  and  |  «*  |  is 
infinite  unless   z  +  z'\  also  is  infinite. 
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The  questions  then  arise : — Must  a  uniform  analytic  function  of  z  and  z 
acquire  a  zero  value  within  the  whole  field  of  variation  ?  And,  what  is  a 
subsidiary  question  governed  by  the  answer  to  this  preceding  question,  must 
a  uniform  analytic  function  of  z  and  z'  acquire  any  assigned  value  within  the 
whole  field  of  variation  ?  Naturally,  in  considering  the  questions,  we  assume 
that  we  are  dealing  with  functions  that  do  not  reduce  to  a  mere  constant. 

First,  a  brief  proof  will  justify  the  answer  that  a  uniform  analytic  function 
of  z  and  /  must  acquire  a  zero  value  somewhere  within  the  whole  field  of 
variation.  Let  f(z,  z'}  be  a  function  of  z  and  /,  which  is  uniform;  con- 
sequently, if 

,      *(z>z'}=j(z^y  •  '     • 

the  function  0 (z,  z'}  is  uniform.  Further,  <j> (z, /)  is  continuous,  unless  f(z,  z) 
has  zero  values.  Let  f(z,  z')  be  analytic ;  then  <£ (z,  z)  also  is  analytic. 
Thus,  assuming  that  f(z,  z')  is  a  regular  function,  that  has  no  zero  within 
the  whole  field  of  variation,  its  reciprocal  <£  (z,  z')  is  uniform,  continuous,  and 
analytic  throughout  the  domain  where  f(z,  z')  is  regular.  Consequently, 
<f>(z,  z')  is  a  function  that  is  regular  throughout  the  whole  field. 

Now  we  have  seen  that  a  uniform  analytic  function  must  acquire  an  infinite 
value  or  infinite  values  somewhere  in  the  field  of  variation  of  the  variables ; 
hence  our  function  </>  (z,  z')  must  acquire  an  infinite  value  somewhere,  that 
is,  the  regular  function  f(z,  z')  must  acquire  a  zero  value  somewhere  and 
therefore  the  hypothesis,  that  /  (z,  z')  has  no  zero,  is  untenable.  But  as  was 
the  case  with  the  place  where  the  function  acquires  an  infinite  value,  so  that 
the  function  is  not  regular  there  and  the  place  does  not  belong  to  the  region 
of  continuity  of  the  function,  so  it  may  happen  that  a  place  where  a  function 
acquires  a  zero  value  does  not  belong  to  the  region  of  continuity  of  the  function. 

Thus  the  function  ez+z/  is  regular  over  a  domain  given  by  finite  values  of  |  z  \  and  finite 
values  of  |  z'  \  ;  it  is  not  regular  for  infinite  values  of  1 2 1  alone  and  of  I  z'  \  alone,  because  it 

cannot  be  expanded  iu  powers  of  -  and  - .     When  z  is  real,  infinite,  and  negative,  while 

Z  Z 

I /|  is  finite,  the  function  e*+z'  =  0;  and  so  for  other  places.  No  one  of  these  places 
belongs  to  the  region  of  continuity  of  the  regular  function  e***. 

The  corresponding  question,  as  to  the  acquisition  of  an  assigned  value  a, 
would  similarly  be  answered  in  the  affirmative  after  a  consideration  of  the 
function  f(z,  z')  —  a  which,  under  the  foregoing  argument,  would  have  to 
acquire  a  zero  value;  sof(z,  z')  would  have  to  acquire  an  assigned  value. 

The  difficulty,  that  the  zero  of  the  function  perhaps  will  not  occur  in  the 
domain  of  regularity,  may  be  illustrated  by  returning  to  the  corresponding 
question  in  the  theory  of  functions  of  a  single  complex  variable ;  indeed,  it 
would  be  raised  directly,  for  example,  by  taking  /  =  0,  in  the  case  of  a 
regular  function. 
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54.     It  is  a  result,  in  Weierstrass's  theory  of  uniform  functions  of  a 
single  variable  *,  that,  in  the  vicinity  z0  of  an  essential  singularity  of  a  uni- 
form   function  f(z),   there   always   is   at   least   one   point  within   a  circle 
z  —  z0  1  =  e,  where  e  is  any  assigned  small  quantity,  such  that 

I/W-«1<« 

where  a  is  any  assigned  quantity.     But  the  specified  point  does  not  need 
to  be  distinct  from  the  point  z0. 

Picardf  discriminates  between  essential  singularities  according  as  the 
value  a  is,  or  is  not,  actually  acquired  at  a  point  inside  the  circle  |  z  —  zt  \  =  e 
which  is  not  its  centre,  the  centre  being  the  essential  singularity.  As 
examples,  illustrating  the  discrimination,  he  adduces  the  two  functions 

' 


sm- 
z 


considering  both  of  them  in  the  vicinity  of  their  essential  singularity  at 
the  ^-origin. 

The  function  J  1  /sin  [-]    has  any  number  of  poles  in  the  immediate 

/        \z  I 

vicinity  of  the  origin  ;    they  are  given  by  z  =  -,—  ,  where  k  is  any  integer 

fCTT 

sufficiently  large  to  keep  z  within  the  suggested  vicinity.  The  function 
does  not  vanish  for  any  value  of  z  (other  than  z  =  0)  within  that  vicinity  J. 
But  consider  a  range  of  z  near  2  =  0  along  the  positive  part  of  the  axis 

of  y,  so  that  we  can  write 

z  =  ir, 

where  the  small  positive  quantity  r  is  at  our  disposal  ;  we  have 

1  2i 

i~Tl     r 

sin        e  r-er 

•  z 

The  denominator  can  be  made  as  large  as  we  please  by  making  r  as  small 
as  we  please  ;  my  own  view  is  that,  when  r  is  made  zero,  so  that  z 
approaches  the  origin  along  the  axis  of  y  and  falls  into  the  origin,  the 
function  in  question  does  actually  acquire  the  value  zero  at  the  origin. 
But  the  value  is  acquired  only  at  the  essential  singularity  2  =  0,  and  at 
no  point  in  the  vicinity  of  z  =  0,  other  than  the  centre  itself. 
Similarly  for  the  other  function. 

*  Weierstrass,  Gcs.  Werke,  t.  ii,  p.  124  ;  see  my  Theory  of  Functiotu,  §  33. 

t  His  valuable,  and  far-reaching,  ideas  were  expounded  in  some  memoirs  to  which  reference 
is  given  in  his  Traite  d1  Analyse,  t.  ii,  ch.  v.  See  also,  for  further  investigations,  Borel,  Leynu 
sur  lesfonctions  enti'eres,  (1900),  ch.  i;  ib.,  ch.  v;  ib.,  Note  i. 

J  Picard,  I.  c.,  p.  126,  p.  128;  in  the  second  sentence,  I  have  added  the  words  "other  than 
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The  difference  between  Picard's  statement  and  my  own  is  obvious. 
Picard  considers  the  vicinity  of  z0  =  0,  and  does  not  include  the  actual 
point  z0  =  0,  not  regarding  it  as  a  point  where  the  value  or  a  value  of 
the  function  can  be  stated.  I  do  include  the  actual  point  z0  =  0  and  do 
regard  it  as  a  point  where,  if  the  function  nowhere  else  acquires  some 
assigned  value,  it  must  there  acquire  that  assigned  value;  and  that  assigned 
value  can  then  be  stated  as  a  value  that  can  be  acquired  there.  But  the 
point  za  =  0  is  actually  merged  in  the  essential  singularity. 

And,  it  need  hardly  be  added,  all  the  valuable  investigations*  of  Picard, 
Hadamard,  Borel,  and  others,  are  unaffected  by  these  considerations.  The 
discrimination  is  between  functions,  that  acquire  an  assigned  value  in  the 
vicinity  of  the  essential  singularity  at  a  point  which  does  not  coincide  with 
the  singularity,  and  functions  that  acquire  the  assigned  value  only  at  the 
essential  singularity. 

The  whole  discussion  thus  suggests,  even  for  functions  of  a  single  variable, 
the  idea  of  places  where  our  function,  regular  within  a  domain,  ceases 
(at  the  boundary  of  the  domain,  or  elsewhere)  to  maintain  its  character 
of  regularity.  To  the  consideration  of  these  possibilities  we  now  proceed. 

55.  First,  however,  in  connection  with  the  earlier  remarks,  a  reference 
to  a  theorem  by  Picard  must  be  made. 

It  may  happen  that  an  integral  function  f(z)  cannot  acquire  a  finite 
value  a  for  a  finite  value  of  z,  so  that  the  equation  f(z)  =  a  then  has  no 
finite  root ;  thus  e*  =  0  has  no  finite  root.  Picard  shews  that  an  integral 
function  f(z),  which  for  finite  values  of  z  cannot  acquire  a  finite  value  a  and 
cannot  acquire  another  distinct  finite  value  b,  reduces  to  a  constantf. 

The  similar  question  would  then  arise  for  an  integral  function  G  (z,  /)  of 
two  variables.  Suppose  that  there  are  no  values  of  z  and  z,  which  are 
simultaneously  finite,  such  that  G  (z,  z)  can  acquire  a  special  finite  value  a ; 
and  similarly  suppose  that  there  are  no  values,  also  restricted  to  be  simul- 
taneously finite,  such  that  G(z,  z')  can  acquire  another  special  finite  value  6, 
where  6  is  different  from  a.  To  z  assign  a  finite  value  c  ;  as  G  (z,  z)  is 
an  integral  function  of  z  and  z,  being  regular  for  finite  values  of  z  and  z , 
then  G  (z,  c'}  is  an  integral  function  of  z.  By  the  suggested  postulate  about 
G  (z,  z'),  the  integral  function  G  (z,  c')  cannot  acquire  for  finite  values  of  z 
either  the  finite  value  a  or  the  different  finite  value  6;  accordingly,  by 
Picard's  theorem,  G(z,  c)  can  only  be  a  constant,  which  must  necessarily 
be  a  finite  constant  because  |  G  (z,  z')  \  is  finite  for  finite  values  of  z.  As 
this  holds  for  any  assigned  value  c  of  z,  it  follows  that  G  (z,  z')  is  constant 

*  See  the  lectures  by  Borel,  already  cited. 

t  Picard's  proof  depends  upon  the  theory  of  modular  functions  (Traitl  d' Analyse,  t.  ii,  2nded., 
pp.  251 — 254).  Borel,  (Leyons  sur  Us  fonctions  entieres,  Note  i,  pp.  103 — 106)  gives  a  direct 
proof  of  this  theorem  without  the  intervention  of  any  theory  of  special  functions. 
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for  each  assigned  finite  value  of  / ;  but  the  constant  values  of  0  (z,  z) 
are  not  necessarily  one  and  the  same.  Now  0  (z,  z')  is  an  integral  function 
of  z,  because  it  is  an  integral  function  of  z  and  z' ;  hence  all  the  requirements 
will  so  far  be  met  by  taking 

G(z,z')=g(z'), 

an  integral  function  of  z'  alone. 

Again,  by  the  suggested  postulate  about  0  (z,  z'),  there  is  no  finite  value 
of  z — simultaneously  with  a  finite  value  of  z — for  which  G (z;  z)  can  acquire 
the  finite  value  a  or  the  different  finite  value  6 ;  and  therefore  there  is  no 
finite  value  of  /  for  which  the  integral  function  g (z)  can  acquire  the  finite 
value  a  or  the  different  finite  value  6.  By  a  repeated  application  of  Picard's 
theorem,  it  follows  that  (7(2')  can  only  be  a  constant,  and  therefore  G(z,  z) 
can  only  be  a  constant. 

It  therefore  follows  that,  if  an  integral  function  G  (z,  /)  cannot,  for  any 
finite  value  of  z  and  any  finite  value  of  z  taken  simultaneously,  acquire 
a  finite  value  a ;  and  also  cannot,  for  any  finite  value  of  z  and  any  finite 
value  of  z'  taken  simultaneously,  acquire  a  finite  value  b  different  from  a ; 
then  G  {z,  z')  is  a  constant. 

The  result  is  manifestly  the  merest  generalisation  of  Picard's  theorem. 
It  is  specially  important  to  note  that  the  limitation  about  the  non-acquisition 
of  the  finite  values  a  and  6  is  confined  to  finite  values  of  z  and  of/.  A  variable 
function  may  be  unable  to  acquire  a  finite  value  a  for  finite  values  of  z  and 
/,  but  could  acquire  that  value  for  infinite  values  of  z  and  finite  values  of  z, 
or  for  finite  values  of  z  and  infinite  values  of  z,  or  for  infinite  values  of  z  and 
of  / ;  such  is  the  case,  for  the  value  zero,  of  the  variable  integral  function 

eP(z,  if) 

where  P (z,  z)  is  a  polynomial  in  z  and  z. 

Analytical  Continuation. 

56.  Now  let  us  consider  a  function  f(z,  z'\  which  is  regular  everywhere 
in  a  domain  round  a  place  a,  a  determined  by 

j  z  —  a  |  <  r,     \z  —a'  <  r  ; 

it  can  be  represented  by  a  double  series  of  powers-  of  z  —  a  and  z  —  a',  the 
series  converging  absolutely  for  values  of  z  and  z  such  that 

\z-a\^p<r,     |  z  -  a'  \  <  p  <  r. 
Denoting  the  series  by  P  (z  —  a,  z  —  a),  we  have 
f(z,  z')  =  P(z-a,z'-a) 

for  values  of  z  and  z  thus  defined.  The  values  of  the  constant  coefficients 
in  the  double  series  are  determined  by  the  values,  at  the  place  a,  a,  of  the 
derivatives  of  the  function  f(z,  z'}  of  the  appropriate  orders. 
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Such  a  series*  may  be  capable  of  the  process  called  analytical  continuation 
outside  a  given  domain  within  which  the  series  represents  a  regular  function. 
Let  z  =  b  and  z'  =  b'  be  any  place  within  the  domain  ;  at  this  place  b,  b',  the 
values  of  the  function  f(z,  /)  and  of  its  derivatives  are  unique  and  finite, 
and  they  can  depend  upon  the  origin  a,  a'  of  the  domain. 

Because  the  place  b,  b'  lies  within  the  domain  of  a,  a',  where  f(z,  z')  is 
regular,  there  is  a  definite  domain,  actually  lying  within  the  domain  of  a,  a', 
appertaining  to  the  place  b,  b',  and  providing  a  region  over  which  f(z,  z') 
is  regular ;  this  domain  is  given  by  the  relations 

\z  —  b  ,^r  —  \b  —  a\,     \d  —  b'\-^r  —  b'  —  a' | . 

Let  the  double  power-series  be  constructed  to  represent  f(z,  z')  within  this 
definite  domain.  The  coefficients  in  this  new  double  series  are  determined 
by  the  values,  at  the  place  b,  b',  of  the  function  f(z,  z'}  and  of  its  derivatives; 
and  these  may  depend  for  their  expression  upon  the  initial  double  series 
P(z  —  a,z'  —  a').  Denote  this  new  double  series  by 

Q  (z  -  b,  z  -  b' ;  a,  a'). 

Within  the  specified  domain  round  b,  b',  which  belongs  also  to  the  domain 
round  a,  a ' ,  we  have  two  power-series  representing  one  and  the  same 
regular  function  f(z,  z'} ;  accordingly,  (II,  §  52)  for  all  places  z,  z  within  that 
specified  limited  domain,  the  new  series  Q  provides  no  expression  for  the 
function  f(z,  z')  which,  in  significance,  is  additional  to  the  expression  for  the 
function  f(z,  z)  provided  by  the  old  series  P. 

But  now  consider  the  range  of  absolute  convergence  of  the  double  series 
Q,  which  will  be  the  general  domain  of  the  place  b,  b'.  It  certainly 
includes  the  preceding  specified  domain,  which  lies  within  the  general 
domain  of  the  place  a,  a'  in  connection  with  the  absolute  convergence  of 
the  series  P.  It  may  extend  beyond  the  boundary  of  that  preceding 
specified  domain;  if  it  does,  then  it  includes  places  z,  z'  not  included 
within  the  domain  of  a,  a'.  For  all  such  places,  the  series  Q  converges 
absolutely  and  therefore  has  a  unique  significance  whereas,  for  them,  the 
series  P  has  no  significance. 

Accordingly,  when  some  of  the  general  domain  of  b,  b'  as  connected 
with  the  absolute  convergence  of  the  series  Q  lies  outside  the  general  domain 
of  a,  a'  as  connected  with  the  absolute  convergence  of  the  series  P,  our  new 
series  Q  provides  an  expression  for  a  regular  function  of  z  and  z  which  is  not 
provided  by  the  old  series  P,  while  over  the  region  common  to  the  two  general 
domains  the  series  Q  represents  the  regular  function  which  is  represented  by 

*  For  many  of  the  investigations  which  are  given  at  this  stage,  reference  can  be  made  to  the 
memoir  by  Weierstrass,  "  Einige  auf  die  Theorie  der  analytischen  Functionen  mehrerer  Yeran- 
derlicheu  sich  beziehende  Satze,"  Ges.  Werke,  t.  ii,  pp.  135 — 188.  A  doctor's  thesis  by  Dautheville, 
"Etude  sur  les  series  entieres  par  rapport  &  plusieurs  variables  ituaginaires  independantes," 
Ganthier-Villars  (1885),  may  also  be  consulted. 
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the  series  P  over  the  domain  of  a,  a.  Using  the  term  adopted  for  the 
corresponding  result  in  the  similar  event  for  functions  of  a  single  variable, 
we  say  that  (in  the  supposed  circumstance  of  the  more  extensive  character 
of  the  general  domain  of  6,  b')  the  series  Q  is  a  continuation,  sometimes  an 
analytical  continuation,  of  the  series  P ;  and  we  call  each  of  the  two  series 
an  element  of  the  regular  function  which  they  help  to  represent. 

The  process  may  be  repeated  by  selecting  a  new  place  c,  c,  lying 
within  the  general  domain  of  b,  b'  and  not  within  the  general  domain  of 
a,  a'.  When  a  definite  domain  of  c,  c'  is  constructed  lying  within  the 
domain  of  b,  b',  and  when  we  form  a  new  double  series  for  the  function 
represented  by  Q  (z  —  b,  z'  —  b' ;  a,  a')  by  taking  the  value  of  the  function 
and  of  its  derivatives  at  c,  c'  as  determining  the  coefficients  for  this  new 
series,  we  can  denote  this  series  by 

R  (z  —  c,  z  —  c' ;  a,  a' ;  b,  b'). 

Within  the  specified  domain  round  c,  c,  the  new  series  R  represents  the 
same  regular  function  as  is  represented  by  Q  within  that  domain. 

Again,  now  consider  the  range  of  convergence  of  the  double  series  R, 
which  range  will  be  the  general  domain  of  c,  c.  It  certainly  includes  the 
specified  domain  round  c,  c'.  It  may  extend  beyond  the  boundary  of  that 
specified  domain ;  and  then  it  includes  places  z,  z'  not  included  in  the  general 
domain  of  b,  b'  and,  when  c,  c'  is  properly  chosen,  not  included  in  the  general 
domain  of  a,  a.  For  all  such  places  z,  z',  within  the  general  domain  of  c,  c' 
and  outside  the  general  domains  of  6,  b'  and  of  a,  a,  the  series  R  provides 
a  regular  representation  of  the  function  which  is  not  provided  either  by  the 
series  Q  or  by  the  series  P,  while  over  the  part  of  the  domain  of  c,  c'  that 
belongs  to  the  domain  of  b,  b'  it  represents  the  same  function  as  is  repre- 
sented by  the  series  Q.  In  this  event,  the  series  R  provides  a  continuation 
of  the  series  Q  and  it  is  another  element  of  the  function,  now  represented 
by  the  series  P,  Q,  R. 

And  so  on,  from  domain  to  domain.  The  ultimate  aggregate  of  all  the 
series,  each  providing  a  new  element,  is  the  combined  analytical  expression 
of  a  function.  The  ultimate  aggregate  of  the  z,  z'  field,  provided  by  all  the 
domains,  is  called  the  region  of  continuity  of  that  function. 

It  is  clear,  after  earlier  explanations,  that  one  of  the  simplest  instances 
is  provided  by  an  integral  function,  that  is,  a  double  series  converging  for  all 
finite  values  of  z  and  z  ;  and  its  region  of  continuity  consists  of  the  part  of 
the  z,  z1  field  given  by  finite  values  of  z  and  z. 


Ex.     Consider  the  double  series 


/=   2     2  zrz'» 
r=0  «=o 
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which  converges   for  values   of    \z\^k<\   and   \z'\^.kf<l.     At   the   place   z=  -  -  , 

m 

zf  =  —  - ,  we  have 

m 


/o,o— 


2\2 
3; 


Jm,n    _ 

mini 


(-iH-r^ 

When  we  form  a  series  in  powers  of  z  +  -  and  /  +  -,  so  that  --  and  --is  the  new  origin 
for  a  new  domain,  the  series  converges  for  values  of  z  and  z1  such  that 


3 

2' 


The  series  is 


that  is,  it  is 


For  values  of  |  z  |<  £  <  1  and  1 2'  |  <  £'  <  1,  the  series  gives  no  representation  of  /  which  is 


not  given  by  the  first  series.     For  values  of  |  z  \  ^  1  such  that 


|  / 1  ^  1  such  that 


3 


,  and  values  of 


I'  <  - ,  the  second  series  does  give  a  representation  of  /  which 


is  not  given  by  the  first  series. 

The  first  series  is  the  expansion,  within  a  domain  round  0,  0,  of  the  function 

1 

(i-*)(i-*r 

When  we  sum  the  second  series,  we  have,  as  the  sum, 

(-V 
(3 


that  is, 


(1 -.)(!-/)' 

verifying  the  property  that  the  two  series,  within  their  respective  domains,  are  elements 
of  one  and  the  same  function. 

Singularities  of  uniform  functions. 

57.  Any  region  of  continuity  of  a  function  that  is  uniform,  continuous, 
and  analytic  has  for  its  boundary  a  place  or  an  aggregate  of  places  (whether 
these  are  given  by  values  of  the  variables  that  are  continuous  in  succession 
or  are  given  by  discrete  sets  of  variables)  where  the  function  ceases  to  be 
regular.  Such  a  place  is  called  singular  by  Weierstrass*. 

Let  k,  k'  be  a  singular  place  for  a  uniform  function  f(z,  z'} ;  then  in  the 
immediate  vicinity  of  k,  k',  the  function  cannot  be  expanded  as  a  converging 

*  See  the  memoir  cited  (§  56)  above,  p.  156. 
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series  of  powers  of  z-k  and  z'  —  k'.  Two  alternative  possibilities  present 
themselves  as  to  the  behaviour  of  functions  in  the  vicinity  of  such  a  place. 

Under  the  first  of  these  alternatives,  it  can  happen  that  a  power-series 
P0(z  —  k,  z'  —  k'),  representing  some  function  regular  at  k,  k'  and  vanishing 
there,  exists  such  that  the  product 

P0(z-k,  z'-K)f(z,z') 

is  regular  in  the  immediate  vicinity  of  k  and  k'.  Denote  this  product  by 
F(z,  z'}.  Then  F(z,  /),  being  a  regular  function  of  z  and  z'  in  the  immediate 
vicinity  of  k  and  k',  can  be  expanded  in  a  double  series  of  powers  of  z  —  k  and 
z'  —  k'  which  converges  absolutely  within  non-infinitesimal  regions  round  k 
and  k'.  Denote  this  new  series  by  Pl  (z  —  k,  z1  —  k')  ;  then  we  have 

P^-M'-AQ 

J(z>     -' 


Following  Weierstrass*,  we  call  such  a  place  an  unessential  singularity  of 
the  function. 

Under  the  second  of  the  alternatives  indicated,  it  can  happen  that  no 
power-series  P0  (z  —  k,z  —  k'),  representing  some  function  of  z  and  /  regular 
in  the  immediate  vicinity  of  k,  k',  exists  such  that  the  product 

P0(z-k,z'-k')f(z,z') 

is  regular  in  the  immediate  vicinity  of  k,  k'.  Following  Weierstrass*,  we 
call  such  a  place  k,  k'  an  essential  singularity  of  the  function  f(z,  /). 

It  is  to  be  noted,  in  passing,  that,  for  the  occurrence  of  an  unessential 
singularity,  it  is  sufficient  to  have  a  single  power-series  P0  such  that  the 
product  P0/  is  regular  in  the  immediate  vicinity  of  the  place.  But  there  is 
no  assumption  (and  it  is  not  universally  the  fact)  that  only  a  single  power- 
series  exists  having  this  property  or  that  all  such  power-series,  as  exist 
having  this  property,  are  expressible  in  terms  of  P0  alone.  When  two 
different  expressions  for  the  uniform  function  f(z,  /)  are  obtained  in  the 
vicinity  of  the  place  k,  k',  they  must  be  equivalent  ;  and  we  should  then 

have  a  relation 

Ql(z-k,  z'-k')  ^(z-k.z'-k1) 

Q0(z-k,  z'-k')     P0  (z  -k,z'-  k'Y 

We  shall  assume  that,  while  Pl  (0,  0)  and  P0  (0,  0)  vanish,  the  power-series 
Pl  and  P0  possess  -f-  no  common  factor  vanishing  at  k,  k',  whether  it  takes 
the  form  of  a  regular  power-series  or  a  mere  polynomial  which  is  a  special 
case  of  a  regular  power-series.  Similarly,  we  shall  assume  that  Ql  and  Q0 
possess  no  common  factor  vanishing  at  k,  k'.  Now 


*  I.  c.,  p.  156. 

t  This  matter  will  be  considered  later,  so  as  to  obtain  the  conditions  necessary  and  sufficient 
to  justify  the  assumption. 

6-  -2 
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Here  Ql  is  regular  in  the  immediate  vicinity  of  k,  k',  while  P±  and  P0  have 
no  common  factor  vanishing  at  k,  k'  ;  hence  Q0  must  contain  Pa  as  a  factor. 
Let  F  denote  the  quotient  of  Q0  by  P0,  so  that  F  is  regular  at  k,  k'  ;  then 

Q0  =  P0F,     Q^P.F. 
Again, 


Here  Pj  is  regular  in  the  immediate  vicinity  of  k,  k',  while  Q1  and  Qo  have 
no  common  factor  vanishing  at  k,  k'  ;  hence  P0  must  contain  Q0  as  a  factor. 
But 

PO  =  Q;  0  •  "rr  j 

and  therefore  1/P  is  regular  at  k,  k'.  Consequently  both  F  and  l/F  are 
regular  at  k,  k'  ;  and  therefore  F  does  not  vanish  at  k,  k'.  It  is  not  difficult 
to  see  that  we  then  may  choose  a  domain  round  k,  k',  which  may  be  small 
but  is  not  infinitesimal,  such  that  F  does  not  vanish  in  that  domain  ;  and 
then  the  behaviour  of  Q0  in  the  immediate  vicinity  of  the  place  k,  k'  is 
effectively  the  same  as  the  behaviour  of  P0  in  that  immediate  vicinity. 

Likewise  for  Px  and  Qj  if  they  vanish  at  k,  k'.  When  either  does  not 
vanish,  the  other  will  not  vanish  ;  they  are  different  from  zero  at  k,  k' 
together. 

It  follows  that,  in  discussing  the  behaviour  of  /  (z,  z/)  in  the  immediate 
vicinity  of  k,  k',  any  representation  of  f(z,  z)  by  a  quotient  Pi/P0  can  be 
used,  if  Pj  and  P0  have  no  common  factor*. 

58.  In  the  case  of  functions  of  a  single  variable,  it  is  known  that  there 
are  different  types  of  essential  singularities,  whether  these  occur  at  isolated 
points,  or  along  lines,  or  over  continuous  areas.  Special  kinds  of  essential 
singularities  are  considered  in  that  theory,  and  they  furnish  partial  charac- 
teristics of  some  classes  of  functions  ;  for  example,  not  a  few  definite  results 
have  been  achieved  when  the  essential  singularities  in  question  can  be 
approached  as  the  limits  of  groups  of  particular  points  of  a  function  ;  but 
the  theory  is  far  from  easy  or  complete.  A  fortiori,  it  is  to  be  expected  that 
even  greater  difficulties  will  arise  in  the  consideration  of  the  types  of 
essential  singularities  of  uniform  functions  of  a  couple  of  variables. 

But  when  we  deal  with  unessential  singularities  of  uniform  functions, 
there  is  a  real  divergence  between  the  theory  of  functions  of  a  single 
variable,  and  the  theory  of  functions  of  two  variables  or  more  than  two 
variables.  In  the  case  of  functions  of  one  variable,  there  is  only  one  type 
of  unessential  singularities,  the  only  variation  in  the  type  being  the  variety 
of  the  order  ;  such  a  point  a  is  said  to  be  an  unessential  singularity  (or  a 

*  The  relation  between  two  such  functions  as  P0  and  Q0  will  be  considered  fully  in  Chapter  iv  : 
in  particular,  see  §  64. 
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pole)  of  a  function  f(z\  and  of  order  n  for  the  function,  when  there  is  a 
positive  integer  n  such  that 

(z-aTf(z) 
is  finite  and  not  zero  at  the  point. 

In  the  case  of  uniform  functions  of  two  variables,  we  arrange  the  un- 
essential singularities  in  two  distinct  types  or  classes.  After  the  explanatory 
definition  we  know  that,  in  the  immediate  vicinity  of  k,  k',  the  function 
f(z,  z')  can  be  expressed  in  the  form 


P^z-k.z'-k') 
'2    ~P.(z-k,z'-k'Y 


where  P0  and  Pl  are  converging  double  series  in  powers  of  z  —  k  and  z  —  k', 
of  which  P0  vanishes  at  k,  k'. 

Two  different  cases  then  can  occur  as  alternatives,  discriminated  according 
to  the  value  acquired  by  Pj  at  k,  k'. 

In  the  one  case,  leading  to  one  of  the  two  types  of  unessential  singular- 
ities, it  is  the  fact  that  Pj  does  not  vanish  at  k,  k'.  It  then  follows  that, 
no  matter  how  z  tends  to  the  value  k  and  /  to  the  value  k',  the  quantity 
\f  (z,  z')  \  can,  for  sufficiently  small  values  of  j  z  —  k  and  ;  z  —  k'  ,  be  made 
larger  than  any  assigned  magnitude,  however  large :  that  is  to  say,  this  large 
magnitude  is  assigned  at  will,  and  the  appropriate  small  values  of  \z  —  k\ 
and  |  z  —  k'  \  are  determined  subsequently  to  the  assignment.  We  therefore 
can  take  infinity  as  the  limit  for  the  assignment ;  and  the  place  k,  k'  then 
gives  a  definite  and  unique  value  tof(z,  z'),  this  value  being  infinite. 

This  type  of  unessential  singularity  is  one  of  the  two  kinds  of  un- 
essential singularity  considered  by  Weierstrass.  It  is  convenient  to  use 
for  functions  of  two  variables,  the  same  name  as  is  used,  for  functions  of  on 
variable,  when  the  place  gives  a  definite  and  unique  infinity  of  the  function. 
Accordingly  we  shall  call  this  type  of  unessential  singularity  the  polar  type ; 
and  a  place  k,  k',  being  an  unessential  singularity  of  the  polar  type  for  the 
uniform  function,  will  be  called  a  pole  of  the  function  f(z,  z'). 

In  the  other  case,  leading  to  the  other  of  the  two  types  of  unessential 
singularities,  it  is  the  fact  that  Pl  does  vanish  at  k,  k'.  The  place  k,  k'  then 
does  not  give  a  definite  and  unique  infinite  value  for  the  function  f(z,  2'). 
Subsequent  explanations  may  so  far  be  anticipated  here  as  to  declare  that 
particular  modes  of  approach  of  z  to  k  and  of  z  to  k'  can  be  selected,  so  as 
to  make  f(z,  z)  tend  towards  any  assigned  value  near  k,  k'  and  acquire  that 
assigned  value  at  k,  k' ;  thus  the  function  f(z,  z')  does  not  acquire  a  definite 
unique  value  at  the  place. 

This  type  of  unessential  singularity  is  the  other  of  the  two  kinds 
of  unessential  singularity  considered  by  Weierstrass.  We  have  given  a 
definite  name  to  the  other  type  of  unessential  singularity  that  can  belong 
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to  uniform  functions  of  two  variables  ;  to  the  type  just  indicated,  we  shall 
give  simply  the  general  name  unessential  singularity  and,  so  far  as  concerns 
functions  of  two  variables,  there  need  be  no  confusion  in  taking  this  un- 
restricted name*. 

Thus,  for  the  function 

z+z' 

^' 

the  place  s=l,2/  =  lisa  pole  ;  the  place  z  =0,  ^  =  0  is  an  unessential  singularity. 
For  the  function 


the  place  2=  1,  d  =  —  1  is  a  zero  ;  the  place  2  =  1,  z'  =  l  is  a  pole  ;  the  place  2=0,  z'=Q  is  an 
essential  singularity. 

For  a  function 

P  (*,*') 

<2(*,O' 

where  P  (z,  z')  and  Q  (2,  /)  are  polynomials  in  z  and  z'  having  no  common  factor,  all  places 
satisfying  the  equation 

Q  (2,20  =  0 

are  poles  unless  they  also  satisfy  the  equation 

P(2,2')  =  0; 
and  all  places  satisfying  the  two  equations 

§(2,2')  =  0,       P(2,2')  =  0, 

are  unessential  singularities. 

As  a  summary  conclusion,  we  see  that  there  are  four  kinds  of  places 
for  a  uniform  analytic  function  of  two  variables,  viz.  ordinary  places,  poles, 
unessential  singularities,  essential  singularities.  The  first  set  of  these 
constitute  the  region  of  continuity  of  the  function  ;  the  remainder  constitute 
the  boundary  of  the  region  of  continuity  of  the  function. 

Extension  of  Laurent's  Theorem. 

59.  As  a  last  theorem  for  the  present,  we  proceed  to  an  extension  of 
Laurent's  theorem  on  functions  of  a  single  variable;  in  order  to  make  the 
establishment  simpler,  we  shall  restate  Cauchy's  theorem  concerning  the 

*  Corresponding  considerations  arise  for  functions  of  n  variables.  Weierstrass  arranges  their 
unessential  singularities  in  two  kinds.  One  kind  includes  places  that,  as  in  the  text,  may  be 
called  poles  ;  at  such  a  place,  the  function  definitely  and  uniquely  acquires  an  infinite  value. 
The  other  kind  includes  all  unessential  singularities  which  are  not  poles.  Now  it  is  conceivable 
that  an  unessential  singularity  of  this  second  kind  for  a  uniform  function  of  n  variables  might 
be  ranged  in  one  or  other  of  n-1  classes,  according  as  there  are  m,  <x>1,  oo2,  ...,  oo"~2  ways 
(where  m  is  finite)  in  which  z\,  z2,  ...  ,  zn  could  be  made  to  approach  the  unessential  singularity 
ait  02>  •••»  an  so  as  to  make  the  function 


acquire  an  assigned  value  at  the  place. 

The  question  manifestly  does  not  arise  when  there  are  only  two  independent  variables ;  hence 
the  adoption  of  the  names  pole  and  unessential  singularity  in  the  text. 
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expansion  of  a  function  in  a  double  series  of  positive  powers.  Consider  a 
function  /  (z,  z')  within  a  region  where  it  is  continuous,  uniform,  and 
analytic.  Within  that  region  (assumed  to  include  0,  0)  consider  the  domain 
defined  by 

\z\^p<r,      zf\^p'<  r'. 

Then  we  have  the  result 


when  the  double  integral  is  taken  round  circles  in  the  domain  such  that 

-\z\<\t\^p<r,     \z'\<\t' 
Moreover,  taking 


^'=i'+ir*+?-*  +  -+t*  + 


we  obtain  an  expression  for/(.z,  z')  in  the  form 

f(z,z')=  2   2  c 


The  forms  for  the  coefficients  cftq  have  already  been  given;  the  upper  values 
of  the  limits  of  ;  cp>q[  for  all  positive  integer  values  of  p  and  q  have  already 
been  given  also,  when  the  function  f(z,  z')  has  the  assigned  properties  ;  the 
series  can  be  continued  to  infinity  for  both  sets  of  indices,  and  it  converges 
absolutely  within  the  z,  z'  domain*. 

Now  consider  a  corresponding  extension  of  Laurent's  theorem,  which 
may  be  enunciated  as  follows:  — 

Let  f(z,  /)  denote  a  function,  which  is  uniform,  continuous,  and  analytic, 
within  a  region  in  the  field  of  variation  defined  by  relations 

R0>R>  z-a\^r>r0,    R0'  >R'>\z'-  a'\  >r'  >rc'. 

Denote  by  t  and  by  s  current  variables  (or  points)  on  the  circumferences  of 
the  outer  circle  of  radius  R0  and  the  inner  circle  of  radius  r0  in  the  z-plane  ; 
and  similarly  for  t'  and  for  s'  on  the  circumferences  of  the  outer  circle  of 
radius  R0'  and  the  inner  circle  of  radius  r0'  in  the  z'  -plane.  Then  the  function 
f(z,  z')  can  be  expressed  as  a  series  of  integral  powers  of  z  —  a  and  z'  —  a'  ; 
the  indices  of  those  powers  can  range  from  —  ac  to  +  so  for  each  of  the 

*  The  analytical  work,  needed  to  establish  the  result,  is  so  similar  to  the  corresponding 
analysis  for  functions  of  a  single  variable  (see  my  Theory  of  function*,  §  28)  that  it  need  not  be 
set  out  in  detail. 
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variables ;  and  the  double  series  converges  absolutely  for  values  of  z  and  z 
given  by 

-a>r,     R'>  z'-a 


By  the  generalisation  of  the  first  part  of  Cauchy's  theorem,  we  have 

''t^dtdt' 


*,  o    ,  ,.,     i          ,       ,  , 
'     *  dt 


/(a,  a7)         ,      , 
' 


Now,  for  our  values  of  a,  a',  z,  z',  t,  t',  we  have 

_1+^ +...+(•-«)%*=«( 

—  a  \t  —aj         t  —  z  \ 


t-a  z-a  (z  -a\m       t-a    z  -  am+l 


t'-a'  _        z'-a  ,  z  -  a'\n     t'  -a  (z  -  a'\n+1 

'~     +'+ 


and  so  the  integral 

dtdt' 

''i 


is  expressible  as  a  double  series  of  terms 

^cptq(z-a)v(z'-a' 
for  p  =  0,  1,  ...,  m  and  q  =  0,  1,  ...,  n,  where 

i     [[        /ft  O 

°p'g     (27ri)2  JJ  (*  -  a)?+1  (^  -  a') 
together  with  a  single  series  of  terms 

i 

* 


?  -  a 


for  ^  =  0,  1,  ...  ,  w  ;  and  a  single  series  of  terms 

s  ll_  frA«.  o  /^y 

P  (27T*)2  J  J  7^7  V?  -  aV 
for  p  =  0,  1,  .  .  .  ,  m  ;  and  a  term 


To  consider  the  coefficients  in  the  double  series,  let  M  denote  the 
greatest  value  of  \f(z,  z'}  |  within  the  whole  region  considered  ;  then,  as 
before, 

M 


though   nothing   can   be   declared   as    to   a  relation  between  cpi<l  and  the 

fip+9  f(z  2') 
derivative  —  J  ^  '     '  at  a,  a',  fo 

oz^oz  ? 

domain  J  z  —  a  I  <  r0,  \z  —a!\<  r0'. 


fip+9  f(z  2') 
derivative  —  J  ^  '     '  at  a,  a',  for  our  function  is  not  defined  within  the 

oz^oz  ? 
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As  regards  the  second  series  of  terms,  say  S,  we  have 


v 

o  (R\m+1(R/\1+l 
3=0  Ro  —  R  \RJ      \RO'/ 

as  R<R0>  indefinite  increase  of  m  makes  each  term  in  the  series  on  the 
right-hand  side  as  small  as  we  please  ;  and  R'  <  R0'  :  that  is,  by  taking  m 
indefinitely  large,  we  can  make  $=0. 

Next,  as  regards  the  third  series  of  terms,  say  S',  we  have 


-        M  j>  »/. 

<    *     ~~7  /      T>  >  I  ~rT  I         *•§•*»»> 


as  R'  <  RQ,  indefinite  increase  of  n  makes  each  term  in  the  series  on  the 
right-hand  side  as  small  as  we  please  ;  and  R  <  R0  ;  that  is,  by  taking  n 
indefinitely  large,  we  can  make  S'  =  0. 

Lastly,  as  regards  the  modulus  of  the  single  term,  it  is 

MR0R0'       _  (  R\m+l  (  K_\n+l 
<  (R,  -  R)  (R0'  -  Rf)  \R0)      UoV 

which,  with  the  assumptions  made  concerning  m  and  n,  can  be  made  less 
than  any  assigned  quantity,  however  small  ;  that  is,  we  can  make  the  term 
zero. 

In  these  circumstances,  the  expression  for  the  first  of  the  four  integrals 
becomes 

I  Zcp>q(z-ay>(z'-a')<i. 

p=0  q=Q 

M 
As  \z-a  <R<R0,  \z'-a'\<.R'  <R0',  and  as  \cptq  ^  R  p  „  lq  ,  this  double 

series  converges  absolutely  when  m  and  n  increase   indefinitely  and  inde- 
pendently of  one  another.     Thus  the   first  integral   is   expressible   as   an 
absolutely  converging  series  of  positive  powers  of  z  —  a  and  z'  —  af. 
To  obtain  an  expression  for  the  second  integral,  which  is 


-77  dsdt', 


we  note  that  \z-a\^r>r0>\s-a\,  while*  j  t'  -  z  \  <   t'  -  of  \ ;  so  we  take 

z  —  a  s-  a  (s  —  a\*      z  —  a  (s  —  a\"+1 

=  1+-     -  +  ...+    [-    -)    +-         (,_aj 


z-a         z-sz 
z-a  /z-a         t'-a'z'-a'\n+l 
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We  proceed  as  in  the  last  case.     It  is  possible  to  increase  /*  without  limit 
and  n  without  limit  ;  and  we  obtain,  as  the  expression  for  the  integral, 


where 
Also 


and  the  double  series  converges  absolutely  for  the  retained  range  of  values 
for  z  and  z. 

Similarly,   as   the   expression   for   the   third   of    our    double    integrals, 
which  is 

i    ff    /(U)     dtdc, 

&iny]i(t-zw-i)*  ts> 

we  obtain 

2    2cpjq(z-ay>(2-a')-*, 

p=0g=0 

where 


Also 

and  this  double  series  converges  absolutely  for  the  retained  range  of  values 
for  z  and  /. 

Lastly,  as  the  expression  for  the  fourth  of  our  double  integrals,  which  is 

(ttlL-Sf-o*1"- 

we  obtain 

j>=0g=0 

where 


Also 

and  this  double  series  converges  absolutely  for  the  retained  range  of  values 
for  z  and  z. 

Gathering  these  results  together,  we  see  that,  in  the  circumstances  as 
stated  in  the  extended  Laurent's  theorem,  the  function  f(z,  z)  is  expressible 
in  the  form 

/(*,  O  =  I    2  cm>  n  (z  -  a)"1  (/  -  a')n, 

-oo    -oc 

the  summation  being  for  all  integer  values  of  m  and  of  n  between  oo   and 
—  oo ;  also 
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|  Cm.n  |  <  MR0-mR0'~n,  when  m  is  positive  and  n  is  positive, 
I  Cm,n  |  <  MR0-mr0/n    ,  ............  positive  .........  negative, 

I  cm>n  |  <  Mr0mR0'~n    ,  ............  negative  .........  positive, 

|  cm,n  I  <  Mr0mr0'n       ,  ............  negative  .........  negative; 

and  the  double  series  converges  absolutely  for  values  of  z  and  z'  given  by 

R0>R>\z-a\>r>r0,     R0'  >  R>\z'-a'\  >r'>r0'. 
It  follows  as  an  immediate  corollary  that  when  a  function  <f>(z,  z')  is 
uniform,  continuous,  and  analytic  for  all  the  z,  z'  region  of  variation  repre- 
sented by  the  relations 

\z-a  >r>r0,     j  z'-a'\  ~£r  >r0', 

it  is  expressible  as  a  double  series  of  negative  powers  in  the  form 
•<j>(z,  z)  =  2  2  cm>n  (*  -  a)~m  (z1  -  a')-", 

0    0 

where  \cm>n\<  Mr0mr0'n, 

M  being  the  greatest  value  of    <]>  (z,  z')  \  within  the  foregoing  region  ;  and  the 
series  converges  absolutely  for  the  specified  range  of  values  for  z  and  z. 

The  result  is  at  once  derivable  from  the  extension  of  Laurent's  theorem 
by  making  R0  and  R0'  increase  without  limit  ;  and  it  can  of  course  be 
established  independently  in  the  same  manner  as  the  general  theorem. 

Ex.  1.     The  function 


*' 

where  P(z,-,  z1,  —  )  is  a  polynomial  in  z,  -,  z',  -  ,  can  be  expanded  i 
\    %        *  / 


in  a  series 


2V     /»          ?•"*  ?'l 
*    cm,n*    *    > 

for  finite  values  of  [  z  \  and  |  a!  \  such  that 

|  z  \  ^  r  >  f  ,     |  /  [  ^  r'  >  (', 
where  6  and  e'  are  positive  non-zero  quantities. 

Ex.  2.     Shew  that  the  coefficient  of  zmzf*  (where  m  and  n  are  positive)  in  the  Laurent 
expansion  of 

W~S)«W*-$) 

£ 

1  1  1  and    TI  |  being  finite  and  independent  of  z  and  of  z1,  is 


where  t/m  and  Jn  are  Bessel's  functions  of  order  m  and  n;  and  obtain  the  coefficient  of 
grn/n  jn  the  same  expansion  (i)  when  either  m  or  n  is  negative,  (ii)  when  both  ?n  and  n  are 
negative. 


CHAPTER   IV 
UNIFORM  FUNCTIONS  IN  RESTRICTED  DOMAINS 

A  theorem  due  to   Weierstrass. 

60.  AFTER  these  preliminary  results  relating  to  expansions  of  a  uniform 
function,  which  converge  absolutely  and  are  valid  over  the  appropriate 
domains,  it  is  important  to  take  account  of  the  detailed  behaviour  of  the 
function  in  the  immediate  vicinity  of  each  of  its  several  kinds  of  places. 

Accordingly,  let  a,  a'  be  an  ordinary  place  for  a  uniform,  continuous, 
analytic  function  f(z,  z);  the  preceding  investigations  shew  that  f(z,  /), 
regular  in  some  domain  of  that  place,  can  be  represented  within  the  domain 
by  a  double  series  of  positive  powers  of  z  —  a  and  z'  —  a'  which  there  con- 
verges absolutely.  No  generality,  for  our  present  purpose,  is  lost  by  assuming 
that  a  =  0  and  a'  =  0,  for  the  assumption  can  be  secured  by  taking  z  —  a  =  Z, 
z  —  a  =  Z'.  Hence  we  write 


F(z,  z')  =f(z,  z')  -/(O,  0)  = 

where  the  summation  is  for  positive  integer  values  of  in  and  of  n  save  only 
simultaneous  zero  values.     Also,  |/(0,  0)  |  is  finite  and  may  be  zero. 

The  detailed  behaviour  of  the  function  F  (z,  z)  in  the  immediate  vicinity 
of  the  place  0,  0  is  governed  by  an  important  theorem,  originally  due  to 
Weierstrass.  After  the  analysis  has  been  given,  the  principal  results  will  be 
enunciated  in  a  form  that  differs  from  Weierstrass's,  because  the  limitation 
to  two  variables  renders  greater  detail  possible*  than  when  n  is  the  number 
of  variables. 

*  The  theorem  is  proved  by  Weierstrass  for  functions  of  n  variables,  Ges.  Werke,  t.  ii, 
pp.  135  —  142.  Another  proof,  due  to  Simart,  is  given  by  Picard,  Traite  d'Analyse,  t.  ii, 
pp.  243—245. 

The  theorem  is  discussed  here  for  the  special  case  when  there  are  only  two  variables.  For 
this  case,  a  proof  (which  follows  Weierstrass's  proof  for  the  general  case)  is  given  in  my  Theory 
of  Functions,  §  297  ;  it  is  modified  in  the  proof  given  in  the  text,  because  the  theorem  is  not 
regarded  from  the  point  of  view  of  establishing  the  existence  of  implicit  functions  of  a  single 
variable. 
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Our  function  F(z,  z'),  which  is  regular  in  a  domain  round  0,  0,  can  be 
expressed  in  a  form 

F(zt  z')  =  fa  (z}  +  /<£,  (z)  +  z'*4>,(z)  +  .... 


Two  cases  arise  according  as  F(z,  0)  does  not  vanish,  or  does  vanish,  identically 
for  all  values  of  z  within  the  domain. 

61.  First,  suppose  that  F  (z,  0)  does  not  vanish  for  all  values  of  z. 
Denoting  F(z,  0)  by  F0  (z),  which  is  equal  to  <f>0(z),  and  introducing  a  new 
function  F!  (z,  z')  defined  by  the  equation 

F(z,z')  =  F0(z)-Fl(z,z'), 

we  have  a  function  Fl  (z,  z')  which,  when  z  =  0,  vanishes  for  all  values  of  z. 
Now  ^0  (z)  is  independent  of  z'  and  does  not  vanish  for  all  values  of  z  ;  hence 
we  can  choose  places  z,  z  in  the  vicinity  of  0,  0,  which  lie  within  the  region 
of  convergence  of  F  (z,  z')  and  are  such  that 

\f.  >  ^|. 

It  is  to  be  remembered  that  F0  vanishes  when  2  =  0;  and  so  there  may  be 
some  lower  limit  for  j  z  \  below  which  this  inequality  is  not  satisfied.  As  [  z  \ 
increases,  a  zero  of  F0  may  be  attained,  and  then  the  inequality  would  not  be 
satisfied.  Also  as  z'  \  increases,  the  value  of  j  F  (z,  z'}  \  may  increase  ;  and  so 
there  may  be  some  upper  limit  for  |  z'  \  above  which  the  inequality  is  not 
satisfied.  Accordingly,  we  suppose  that,  for  places  satisfying  the  relations 

p0<   z  <  p,     !/!</>!, 

the  inequality  |  -#„  j  >  |  J^  |  holds.  For  all  such  places  we  have,  on  taking 
logarithmic  derivatives  of  the  equation 


-s 

-TO 

the  relation 

1  d_F=  I  9^o  _  I/  | 
Fdz~F0  dz      dz  VA=i 

Now  F0  (z)  is  a  regular  function  of  z  in  a  domain  round  z  =  0,  and  it  vanishes 
when  z  =  0  ;  hence  the  lowest  exponent  in  its  expansion  must  be  a  positive 
integer  greater  than  zero,  say  m.  Thus 

F0(z)  =  z'»h(z), 

where  h(z)  is  a  regular  function  of  z  in  the  selected  domain  and  has  a 
constant  term;  consequently 

J.  dF0  =  m      h'(z) 

F0  dz       z      h  (z) 

M        x>  /   \ 

=  -  +  G  (z), 

Z 

where  G  {z)  is  a  converging  series  of  positive  powers  of  z  in  the  selected 
domain.  Similarly 
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where  G\tllL(z'),  the  coefficients  of  the  powers  of  ^,are  converging  series  of  positive 
integral  powers  of  / ;  and  because  F^  (z,  z'}  vanishes  when  /  =  0  for  all  values 
of  z,  each  of  these  coefficients  (TA)M  (z)  vanishes  when  /  =  0.  Take  each  power 
of  z,  and  collect  all  the  terms  which  involve  that  power  of  z  in  the  expansion 

JL  jf  i 

then  we  have 

oo      1     V  \         n  =  <x> 

while  each  of  the  coefficients  Gn  (zr),  being  a  linear  combination  of  the 
coefficients  G\i(L(z'),  vanishes  when  z'  —  Q.  Thus 

-|        O  TT| 


and  the  only  term  on  the  right-hand  side,  which  involves  the  power  z~l,  is 

the  term  — . 
z 

Now  let  fx,  ...,  £,  denote  the  zeros  of  F(z,  £"),  regarded  as  a  function  of  z, 
when  we  consider  a  range  of  values  of  z  such  that  z  <  p,  and  when  we  assign 
to  z'  a  parametric  value  £"  such  that  £'  <  pl.  Repeated  zeros  of  F(z,  £') 
are  given  by  repetition  in  the  quantities  £,  so  that  s  denotes  the  tale  of  zeros 
of  F  (z,  £')  within  the  range.  Then,  as  F(z,  £")  is  regular  for  all  such  values 

of  z,  the  function 

1  dF(z,  Q       •        1 

F       dz          pti  Z-& 

is  finite  for  those  values ;  it  can  therefore  be  expanded  as  a  converging  series 
of  positive  powers  of  z,  say  P  (z),  so  that 

ldF(z,^^  £  _J_  +  p(4 

Choose  values  of  z,  such  that  |  z  \  is  still  less  than  p  and  is  now  greater  than 
the  greatest  of  the  quantities  |  £\  |,  ...,  |  £, |.  The  fractions  on  the  right-hand 
side  of  the  equation  can,  for  such  values  of  z,  be  expanded  in  descending 
powers  of  z ;  and  the  equation,  after  such  expansions,  becomes 


where 

As  this  result  is  valid  for  all  values  of  f '  within  the  selected  z'-range,  £'  being 
independent  of  z,  we  have 

^+ £(^)_!i  W2°    0n(O 
z  dz\n=-x> 

s  " 

Z  T^l  T  ' 
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identically  for  all  values  of  z  ;  and  therefore,  among  other  results,  we  have 


for  all  values  of  T. 

The  first  result  shews  that,  for  any  given  value  of  /  such  that  \z  \  <  plt 
the  function  F(z,  zf}  has  m  zeros  in  the  range  |  z  \  <  p,  where  the  number  m 
is  the  index  of  the  lowest  exponent  in  F  (z,  0)  when  expressed  as  a  regular 
series  of  positive  powers  of  z. 

The  second  result  then  shews  that,  for  all  the  positive  values  of  T,  the 
quantity 

rr+...  +  £mr 

is  expressible  as  a  regular  function  of  £'  which  vanishes  when  £"  is  zero. 
Hence  all  integral  symmetric  functions  of  £,  ...,  fm  are  regular  functions  of 
£'  which  vanish  with  £"  ;  and  as  f  '  is  a  parametric  value  of  /,  we  may  (within 
our  range)  substitute  /  for  £'.  It  therefore  follows  that,  if 

g(z,  z)  =  (z  -&)...  (z-Zm) 

=  zm  +  glz™-l  +  ...+gm, 

the  coefficients  g^  ,  .  .  .  ,  gm  are  regular  functions  of  z  within  the  selected  range, 
each  of  them  vanishing  when  /  =  0. 

Further,  from  the  same  equation,  we  have 


n=0 

where  all  the  functions  are  regular.     Thus,  if 

r  (*,  z'}  =  !ZG  (z)  dz-%  *»H  Gn+1  (z'\ 

Jo  n=0 

where  T  (z,  z')  manifestly  is  a  regular  function  of  z  and  /,  and  vanishes  when 
z  =  0  and  z  =  0,  we  have 

p  (z)  =  |  {r  (,,/)}. 

Thus 

1  dF  m       S         - 


and  therefore 

F 

where  U  is  independent  of  z. 

As  U  is  the  same  for  all  values  of  z,  and  as  F  and  g  (z,  z'}  and  T  (z,  z')  are 
regular  functions  of  z  and  z'  for  the  range  considered,  it  follows  that  U  (if 
variable)  is  a  regular  function  of  /.  When  z1  =  0,  let  the  first  term  in  the 
expansion  of  the  regular  function  F0,  which  is  all  of  F(z,  z'}  that  then  survives, 
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be  Czm  ;  then  g  (z,  z')  becomes  zm  ;  and  F  (z,  z)  is  then  a  regular  function  of 
z  alone.  Thus,  when  z  =  0,  we  have  U  =  C  ;  and  U,  at  the  utmost,  is  a 
regular  function  of  /  ;  hence 

U  =  C  (1  +  positive  powers  of  z) 

=  Ceu, 

where  u  is  a  regular  function  of  z'  which  vanishes  when  z'  =  0.     Let 

R(z,z')  =  u+T(z,z'), 

where  again  R  (z,  z"}  is  a  regular  function  of  z  and  z'  which  vanishes  when 
2  =  0  and  /  =  0  ;  and  we  then  have 

F(z,z')=Cg(z,z')eR^z\ 
with  the  defined  significance  of  g  (z,  z'},  R  (z,  z'},  and  C. 

The  new  expression  is  valid  within  the  assigned  range  of  z,  z  in  the 
immediate  vicinity  of  0,  0.  But  it  must  not  be  assumed  —  and  usually  it  is 
not  the  case  in  fact  —  that  the  new  expression  is  valid  over  the  whole  domain 
where/  (z,  z')  is  initially  taken  as  regular. 

We  thus  have  the  result  :  — 

I.  When  a  function  f(z,  z')  is  regular  in  some  domain  of  0,  0,  and  is 
such  that  f(z,  0)  —f(Q,  0)  does  not  vanish  for  all  values  of  z  in  that  domain, 
we  have 

f(z,  z1)  =/(0,  0)  +  Cg  (z,  z')  e**>«, 
where 

g  (z,  z'}  =  zm  +  g,zm~l  +  .  .  .  +  gm, 

the  quantities  glt  ...,  gm  being  functions  of  z',  each  of  which  is  regular  in  the 
immediate  vicinity  of  z'  =  0  and  vanishes  when  z  =  0  ;  where  Czm  is  the  lowest 
power  in  the  expansion  of  f(z,  0)  —  /(O,  0)  in  positive  powers  of  z  ;  and  where 
R(z,  /)  is  a  function  of  z  and  z',  which  is  regular  in  the  immediate  vicinity 
of  0,  0  and  vanishes  when  z  =  Q  and  z  =  0. 

62.  One  important  corollary  can  be  at  once  derived  from  the  preceding 
result. 

Suppose  that  0,  0  is  a  non-zero  place  for  the  function  f(z,  z'),  so  that 
/(O,  0)  is  not  zero  ;  then  we  have 

f(z,  Z'}  _         __  C^  z'\fR(z,^ 

-     +g(' 


Now  R  (z,  z')  is  a  regular  function  of  z  and  z,  vanishing  when  z  =  0  and 
/  =  0,  so  that  |  eR(z>z]  is  finite  throughout  some  definite  domain  round  0,  0. 
Also  |  (7//(0,  0)  I  is  finite  ;  and  g  (z,  /),  while  polynomial  in  z  and  regular  in 
z  in  the  immediate  vicinity  of  /  =  0,  vanishes  at  the  place  0,  0.  It  therefore 
is  possible,  owing  to  the  regularity  of  g  (z,  z'}  and  R  (z,  z'),  to  choose  a  non- 
infinitesimal  domain  given  by 

|  z  |  <  r,      \z'\i*  r, 
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such  that,  for  all  the  included  values  of  z  and  z , 

C 


/(O,  0) 
where  M  is  a  real  positive  quantity.    For  all  such  values  of  z  and  z',  we  have 


where  R(z,  z)  is  a  regular  function  of  z  and  z  ,  given  by  the  expansion 
C1  C1* 

'  _  .    /j2  /,    z' 

«  ff  (  ' 


that  is,  R  (z,  z)  is  a  regular  function  in  a  domain  of  z  and  z'  and  vanishes 
when  z  =  0  and  /  =  0.  This  domain  does  not  indlude  any  place  that  is  a  zero 
of  f(z,  z'\  because  at  a  zero-place  z,  z'  off(z,  z')  we  should  have 

n 

_  —  _  n  (z    z'\  pR(z,z")  —  _  1 

f(0,0)g(Z'2  l> 

and  therefore 

n  (z    z'}  ;    A**  <*• 

g(z>z 


a  possibility  which  is  excluded.     Hence  we  must  have 

/(«•  *')  -  «««.,*> 

/(o,or 

and  therefore 

f(z,  z')  =/(0,  0)  e*«'*\ 

Our  corollary  can  therefore  be  stated  as  follows  :  — 

Whenf(z,  z')  is  regular  within  a  finite  domain  round  0,  0,  and  /(O,  0)  does 
not  vanish,  then  there  is  a  domain  round  0,  0  —  usually  more  limited  than  the 
former  domain  within  which  f(z,  z)  is  regulai  —  such  that  f(z,  z')  can  be 
expressed  in  the  form 

f(z,  /)  =/(0,  0)  eR*'*\ 

where  R  (z,  z')  is  a  function  of  z  and  z,  which  vanishes  when  z  —  0  and  z  =  0 
and  is  regular  within  the  second  domain. 

In  particular,  this  expression  is  valid  in  the  immediate  vicinity  of  0,  0,  on 
the  supposition  adopted. 

63.     In  precisely  the  same  manner  and  with  exactly  similar  analysis,  we 
can  establish  the  following  result  which  therefore  needs  only  to  be  stated  :  — 
II.     When  a  function  f(z,  z')  is  regular  in  some  domain  of  0,  0,  and  is 
such  that  /(O,  /)  —  /(O,  0)  does  not  vanish  for  all  values  of  z  in  that  domain, 
we  have 

f(z,  z'}  =/(0,  0)  +  Kh  (z,  z)  es<*>*\ 
where 

h  (z,  z'}  =  z'n  +  h,z'n-1  +  .  ..  +  hn, 

the  quantities  hlt  ...,  hn  being  functions  of  z,  each  of  tvhich  is  regular  in  the 

immediate  vicinity  of  z  =  0  and  vanishes  when  z  =  0  ;  where  Kz'n  is  the  loioest 

F.  7 
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power  in  the  expansion  o//(0,  z')  —  /(O,  0)  in  positive  powers  of  z  ;  and  where 
S(z,  z)  is  a  function  of  z  and  z  ,  which  is  regular  in  the  immediate  vicinity  of 
0,  0  and  vanishes  when  z=0  and  z  =  0. 

The  postulated  circumstances  are  not  the  same  in  these  two  theorems. 
If  it  should  be  the  case  that/(X  0)—  /(O,  0)  does  not  vanish  for  all  values  of 
z  within  the  range,  and  also  the  case  that  /(O,  z')—  /(O,  0)  does  not  vanish 
for  all  values  of  /  within  the  range,  then  both  theorems  hold.  In  that  event, 
we  have  two  different  expressions  forf(z,  z)  —  /(O,  0)  which  must  be  equivalent 
to  one  another.  This  equivalence  will  be  illustrated  by  an  example,  that  will 
be  given  after  we  have  discussed  the  alternative  to  the  initial  hypothesis. 

64.     Secondly,  suppose  that  the  function  F(z,  0),  where 

F(z,z')=f(z,z')-f(0,0), 

vanishes  identically  for  all  values  of  z.  Now  F  (z,  z'}  is  a  regular  function  of 
z  and  z,  within  the  range  considered  ;  as  before,  it  can  be  expressed,  by 
summation  of  the  uniformly  converging  series  which  represents  it,  in  the  form 

F(z,  z)  =  ^(zj  +  z'fr  (z)  +  z'*<t>,(z)  +  ..., 

which  itself  is  a  converging  series  within  the  range.  (As  already  stated, 
<J>0  (z)  is  the  F0(z)  of  the  preceding  investigation).  If  then  F(z,  0)  vanishes 
identically  for  all  values  of  z,  then  <£0  (z)  vanishes  identically.  It  may 
happen  that  other  coefficients  <j>i(z),  <£2(X)>  •••>  vanish  identically;  let  $((2) 
be  the  first  that  does  not  thus  vanish,  t  being  a  finite  integer  because  F  (z,  z) 
is  presumably  not  a  constant  zero.  Consequently 

F  (z,  z')  =  z't  {<j>t  (z)  +  z'<f>t+l  (z}  +...}, 
and  the  series 


is  a  regular  function  of  z  and  z  ;  that  is,  in  the  suggested  circumstance  when 
the  function  F  (z,  0)  vanishes  identically  for  all  values  of  z,  our  function 
F  (z,  z')  has  some  power  of  z  as  a  factor.  Let  this  factor  be  z'1  ;  then  t  is  a 
positive  integer  greater  than  zero,  and  it  is  assumed  to  be  the  largest  positive 
integer  which  allows  F  (z,  z'}  z'~l  to  be  a  regular  function  of  z  and  z'  in  the 
vicinity  of  the  place  0,  0. 

The  first  of  the  two  preceding  theorems  does  not  hold  as  an  expression 
forf(z,  /).  But  if  the  function  ^(0,  z'}  does  not  vanish  identically  for  all 
values  of  z,  the  second  of  the  preceding  theorems  does  hold  as  an  expression 
forf(z,  z).  There  are,  however,  limitations  upon  the  forms  of  the  quantities 
hn,  ^n-D  •••  5  in  particular, 

hn  =  Q,     hn_1  =  0,  ...,     An_t+i  =  0. 
But  the  momentarily  important  result  is  that 


where  G  (z,  z')  is  regular  in  the  vicinity  of  0,  0,  and  G  (z,  0)  does  not  vanish 
identically  for  all  values  of  z. 
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Next,  suppose  that  the  function  ^(0,  z')  where  (as  before) 
F(z,z')=f(z,z')-f(0,0), 

vanishes  identically  for  all  values  of  z.  Then  an  argument  precisely  similar 
to  the  preceding  argument  shews  that  the  function  F  (z,  z')  has  some  power 
of  z  as  a  factor.  Let  this  factor  be  z*  ;  then  s  is  a  positive  integer  greater 
than  zero,  and  it  is  assumed  to  be  the  largest  positive  integer  which  allows 
F(z,  z')z-*  to  be  a  regular  function  of  z  and  z  in  the  vicinity  of  0,  0. 

The  second  of  the  two  preceding  theorems  does  not  now  hold  as  an 
expression  forf(z,  /)..  But  if  the  function  F  (z,  0)  does  not  vanish  identically 
for  all  values  of  z,  the  first  of  the  preceding  theorems  does  hold  as  an 
expression  for  f(z,  z').  As  before,  there  are  limitations  upon  the  forms  of 
the  quantities  gm,  <?m_i,  ...  ;  in  particular, 

9m  -  0,    gm-i  =  0,  .  .  .  ,    gn-t+i  =  0. 
But  the  momentarily  important  result  is  that 


where  H  (z,  z'}  is  regular  in  the  vicinity  of  0,  0,  and  H  (0.  z)  does  not  vanish 
identically  for  all  values  of  z. 

Next,  again  taking 

F(z,z')=f(z,z')-f(0,0), 

suppose  that  the  function  F  (z,  0)  vanishes  identically  for  all  values  of  z  and 
that  the  function  F  (0,  z')  vanishes  identically  for  all  values  of  z.  As  in  the 
preceding  cases,  F  (z,  z')  has  a  factor  which  is  now  of  the  form  2*2'',  where  * 
and  t  are  positive  integers  each  greater  than  zero;  and  it  is  assumed  that 
each  of  them,  independently  of  one  another,  is  the  largest  positive  integer 
which  allows  F(z,  z')z~sz'~t  to  be  a  regular  function  of  z  and  /  in  the  vicinity 
of  0,  0. 

Neither  of  the  two  theorems  already  proved  now  holds  as  an  expression 
forf(z,  z').     The  momentarily  important  result  is  that 


where  I  (z,  z')  is  regular  in  the  vicinity  of  0,  0,  while  /  (z,  0)  does  not  vanish 
identically  for  all  values  of  z  and  /  (0,  z')  does  not  vanish  identically  for  all 
values  of  z  '. 

Thus  in  each  of  the  cases  contemplated,  we  have 


where  s  and  t  are  positive  integers  that  are  not  simultaneous  zeros,  and 
U(z,  z')  is  regular  in  the  vicinity  of  0,  0,  while  neither  U(z,  0)  nor  U(0,  z'} 
vanishes  identically  for  all  values  of  z  or  of  z'  respectively.  The  alternatives 
are  as  follows. 

7—2 
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(a)     When  U  (0,  0)  is  not  zero,  then,  within  the  sufficiently  small  domain 
round  0,  0,  we  have 

U(z,z')  = 


where  T(z,  z')  is  a  regular  function  of  z  and  z',  vanishing  at  0,  0. 

Then  we  have 

f(z,  z)  =/(0,  0)  +  C*z*eT*>*\ 

where  the  constant  C  is  the  non-zero  value  of  U(0,  0). 

($)  When  U(0,  0)  is  zero,  the  conditions  attaching  to  U(z,  z')  require 
that  U  (z,  0)  does  not  vanish  identically  for  all  values  of  z  and  that  U  (0,  z') 
does  not  vanish  identically  for  all  values  of  z. 

As  U(z,  0)  does  not  vanish  identically  for  all  values  of  z  and  as  U  (z,  z') 
is  a  regular  function,  the  first  of  our  two  earlier  theorems  applies  to  U  (z,  z)  ; 
we  have  an  expression  of  the  form 


where  A  is  a  constant  ;  g  (z,  z')  is  a  polynomial  in  z  having,  as  its  coefficients, 
regular  functions  of  /  which  vanish  with  z'  ;  and  where  R  (z,  z')  is  a  regular 
function  of  z  and  z  which  vanishes  when  z  =  0  and  z'  =  0.  Then 

f(z,  z')  =/(0,  0)  +  Az'z'tg  (z,  z'}  e**>*>.- 

Also  U(0,  z')  does  not  vanish  identically  for  all  values  of  z',  and  U(z,  z') 
is  a  regular  function  ;  hence  the  second  of  our  two  earlier  theorems  applies 
to  U  (z,  z').  We  have  an  expression  of  the  form 

U(z,  z)  =  Bh(z,  z^e8*-^, 

where  B  is  a  constant  ;  h  (z,  z)  is  a  polynomial  in  z'  having,  as  its  coefficients, 
regular  functions  of  z  which  vanish  with  z\  and  where  S(z,z')  is  a  regular 
function  of  z  and  z'  which  vanishes  when  z  =  0  and  z'  =  0.  Then 

f(z,  z1}  =/(0,  0)  +  Ez»^h  (z,  z'}  es^*\ 
Summarising  these  results,  we  have  the  theorem  :  — 

III.  When  a  function  f(z,  z'}  is  regular  in  some  domain  of  0,  0,  and 
is  such  that  either  (i)  f(z,  0)  —  /(O,  0)  vanishes  identically  for  all  values 
of  z  while  /(O,  z')  —  /(O,  0)  does  not  vanish  identically  for  all  values  of  z, 
or  (ii)  /(O,  z')  —f(Q,  0)  vanishes  identically  for  all  values  of  z'  while 
f(z,  0)  —f(Q,  0)  does  not  vanish  identically  fur  all  values  of  z,  or  (iii) 
f(z,  0)—  /(0,  0)  vanishes  identically  for  all  values  of  z  and  /(O,  z')—  /(0,  0) 
vanishes  identically  for  all  values  of  z',  then  expressions  for  f(z,  z')  in  the 
immediate  vicinity  of  the  place  0,  0  are 

f(Zi  z')  =/(0,  0)  +  Azfz'tg  (z,  /)  €**>*, 
f(z,  z'}  =/(0,  0)  +  Baf^h  (z,  z') 
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where  s  and  t  are  positive  integers  such  that  8=0,  t  >  0/or  the  first  hypothesis; 
s  >  0,  t  =  0  for  the  second  hypothesis  ;  and  s  >  0,  t  >  0  for  the  third  hypothesis. 
The  quantities  A  and  B  are  constants  ;  the  functions  R  (z,  z')  and  S(z,  z1)  are 
functions  of  z  and  z1  ,  each  of  which  is  regular  in  the  immediate  vicinity  of  0,  0 
and  vanishes  when  z  =  Q  and  z  —  0  ;  the  function  g  (z,  z')  is  a  polynomial  in  z 
of  the  form 

z™  +  g1zm->  +  ...+gmi 

where  the  coefficients  gly  ...,  gm  are  functions  of  z  which  are  regular  in  the 
immediate  vicinity  of  z  =  0  and  vanish  with  z'  ;  and  the  function  h  (z,  z')  is  a 
polynomial  in  z  of  the  form 

2'n  +  hlz/n-l  +  ...+hn, 

where  the  coefficients  hlt  ...,  hn  are  functions  of  z  which  are  regular  in  the 

immediate  vicinity  of  z  and  vanish  with  z.     There  is  a  limiting  case  when  both 

m  and  n  are  zero;  the  expression  for  f  (zt  z)  in  the  immediate  vicinity  o/0,  0  is 

f(z,  z')  =/(0,  0)  +  Cz'z'teT^, 

where  G  is  a  constant,  while  T(z,  z'}  is  a  function  of  z  and  z  which  is  regular 
in  the  immediate  vicinity  o/O,  0  and  vanishes  when  z  —  Q  a.nd  z'=0*. 

Note.  We  saw  before  that,  in  certain  circumstances,  both  Theorem  I  and 
Theorem  II  are  valid,  thus  providing  for  the  regular  function  f(z,  z)  two 
expressions,  which  are  formally  distinct  from  one  another,  and  must  be 
equivalent  to  one  another. 

In  Theorem  III  it  follows  that,  in  certain  circumstances,  the  regular 
function  f(z,  z')  can  have  two  expressions,  which  are  formally  distinct  from 
one  another  and  must  be  equivalent  to  one  another. 

In  the  former  case,  the  two  expressions  for/0,  /)-/(0,  0)  are 
Cg  (z,  z)  eR(z>*\    Kh  (z,  z')  e8^, 

where  g  (z,  z')  is  polynomial  in  z  with  coefficients  that  are  regular  functions 
of  /  vanishing  with  z,  while  h  (z,  z)  is  polynomial  in  z  with  coefficients  that 
are  regular  functions  of  z  vanishing  with  z.  Thus 

g  (Z,  Z)  _  K     a^-RdJ) 

h  (z,  z1}  ~  C  * 

where  L  is  a  constant  and  V  (z,  z')  is  a  regular  function  of  z  and  z  which 
vanishes  when  z=0  and  /  =  0  ;  hence 


Similar  relations  hold  in  the  latter  case. 

*  This  theorem  is  quite  distinct  from  Weierstrass's  second  preliminary  theorem  (p.  141  of  his 
memoir  already  quoted)  for  the  case  n  =  2  ;  the  latter  will  come  hereafter  (§  65). 
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It  follows  that,  for  a  regular  function  f(z,  /),  when  it  is  not  expressed  as 
a  power-series  valid  over  a  domain  round  0,  0,  but  is  expressed  for  con- 
sideration in  the  immediate  vicinity  of  0,  0,  we  usually  can  obtain  two 
different  expressions  according  as  z  or  z  is  taken  as  the  variable  for  simplifying 
the  representation.  Each  of  the  expressions  is  unique  in  its  form  ;  the  two 
expressions  are  equivalent  to  one  another. 

Ex.     Consider  an  ordinary  place  of  a  regular  function  /(«,  /),  and  let  it  be  0,  0  ;  and 
take  the  general  power-series  for  /,  in  that  domain,  in  the  form 

/(*,/)  -/(0,0) 


First,  assume  that  neither  a10  nor  a^  vanishes.     It  is  not  difficult  to  establish  the 
following  results*:  — 

/&  O  V(0>  °)K^o*+&oi^  +  ^2+  W3  +  ..0«*10*^ 
where 


3 
"10 

-  —4 

"10 


1  ao2 


—  * 


- 
10 


4iiooi-o  —  i 

"10  *  "10 

which  is  the  expression  for  /(z,  /)  under  Theorem  I. 

Similarly,  as  the  expression  for  f(z,  2?)  under  Theorem  II,  we  have 
f(z,  /)-/(0,  0)  =  (a0 


*  The  expressions  suggest  that   the   theory  of  invariantive  forms  can  be  applied  to   the 
expansions,  in  all  the  cases  stated. 
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where 


C30  =*  r~3  (a30  «013  - 
"Ol 


—  «o2«io)> 


«02 

— 

«01 


1-4 

"01 

;r~2  (ai2aoi  -  «o3«io)  —  —3 
"01  Oor 

«03        1  «022 


~  5  ri  (an«oi 


And  it  is  easy  to  verify  that 


Secondly,  when  OQI  vanishes  but  not  aw,  the  first  expression  is  effective  for 

)  -/(0,0), 


but  the  second  is  ineffective.     When  a10  vanishes  but  not  Oo,,  the  second  expression  is 
effective  but  the  first  is  ineffective. 

Thirdly,  when  alo  and  <%  both  vanish,  neither  of  the  expressions  is  effective.     Then 

f(z,  ^)-/(0,  0)  =  a2 
and  we  find 


where 


2  - 


104  GENERAL  EXAMPLE  [CH.  IV 

We  also  find 

/(*,/)  -/X0,0) 

=  {ao2/2+/  (anz+c2lz°-+...)+z*  (a^+c^z  +.. 
where 

621  =  —3  {«21  «022  -  «12«11  «02  +  «03  («112  ~ 


^30=  —  1  {«30«022  - 


1 

2 


The  first  expression  is  effective  when  a^  does  not  vanish  ;  but  it  is  ineffective  when  etoo 
does  vanish.  The  second  expression  is  effective  when  002  does  not  vanish  ;  but  it  is 
ineffective  when  002  does  vanish. 

When  both  020  and  002  vanish  and  when  au  then  does  not  vanish,  another  expression 
must  be  obtained.     In  that  case,  we  have 

f(z,  /)-/(0,  0)  =  a11«/  +  a3o23+a21zV  +  a1222'2  +  ao3/3+..., 
and  then  we  find  that 
/(z,  /)-/((>,  0) 

-{^+#(b*/+W+...)+*(bu*+W+~^^^ 
where 

7.     _«40 

%>  —  —  > 
aw 

*01  =  —3  («31  «302  -  «21  «40  «30  ~ 
«30 

*20  =  - 
«30 

^30=  —5  («302«60- 
«30 

-  {« 
«30 


There  is  a  corresponding  expression  for/  (2,  2*)  -/(O,  0),  in  which  /  is  made  the  dominating 
variable  ;  it  has  the  form 
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where 

I   =  — 

I   =^ 

M)2  == 2  (^03  ^06  ~ 

1 

^03  =  —3  («032«06  —  «030()4«05  +  J  O^3), 

7     _/     1       ,      X 

'n  — 'lo^oiH 

«03 

cu=an, 


The  first  of  these  is  effective  when  030  does  not  vanish.     The  second  is  effective  when  Oo, 
does  not  vanish. 

The  general  form  of  expression  for  f(z,  2')-/(0,  0),  when  both  /(O,  /)-/(0,  0)  and 
f(z,  0)— /(O,  0)  vanish  identically,  has  been  indicated.  It  then  is  possible  to  isolate  a 
factor  z'z'1,  where 

/(*,*')-/ (0,0)=^</(*,A 

such  that  both  f(z,  0)  and  /(O,  z')  do  not  vanish  identically;  and  expressions,  similar  to 
those  which  precede,  can  be  obtained  for  f(z,  z'). 

65.  When  the  function  F(z,Q),  -f(zt  0)  -/(O,  0),  vanishes  for  all 
values  of  z,  another  method  of  proceeding  was  given  by  Weierstrass*.  It 
was  devised  for  functions  of  n  variables  (when  n  >  2)  and  some  method  is 
needed  for  them  other  than  the  method  for  functions  of  two  variables,  because 
with  n  variables  it  is  not  generally  possible  to  extract  an  aggregate  factor 
such  as  z?z'1  from  the  function  corresponding  to  f(z,  z)  — /(O,  0).  Applied 
to  functions  of  two  variables,  the  Weierstrass  method  is  as  follows. 

In  the  double-series  expansion  of  f(z,  z)  —  /(O,  0),  valid  in  a  domain 
round  0,  0,  let  the  terms  be  gathered  together  into  groups,  each  group  con- 
taining all  the  terms  of  the  same  order  in  z  and  z'  combined ;  and  suppose 
that  the  group  of  lowest  order  is  of  order  /*,  so  that  we  have 

f(z,  /) -f(0,  0)  =  (*,  z'\  +  (z,  z\+l  +  .... 

Change  the  variables  from  z  and  /  to  u  and  u'  by  relations  of  the  form 

z  =  au  +  @u',     z'  =  yu  +  &u, 

where  a,  /?,  7,  8  are  constants  such  that  aS  -  fty  is  not  zero,  so  that  u  and  u 
are  new  independent  variables.     Then  f(z,  /)  -/(O,  0)  becomes  a  regular 

*  See  p.  140  of  his  memoir  already  quoted. 
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function  of  u  and  u,  say  G  (u,  u'),  the  lowest  terms  in  which  are  of  order  /*  ; 
and 

G  (u,  0)  =  (a,  7)M  u»  +  (a,  7)M+1  «*+1  +  .  .  .  , 

so  that,  choosing  (a,  7)^  to  be  different  from  zero,  G(u,  0)  does  not  vanish 
for  all  values  of  u. 

The  first  of  the  preceding  theorems  can  therefore  be  applied  to  G(u,  u'}\ 
the  result  is  of  the  form 


0  (u,  u')  =  (a,  7 

where  (a,  7)^  is  the  non-  vanishing  coefficient,  glf  .  .  .  ,  g^  are  regular  functions 
of  u'  which  vanish  with  u,  and  I(u,  u'}  is  a  regular  function  of  u  and  u 
which  vanishes  when  u  =  0  and  it'  =  0;  moreover,  as  the  lowest  terms  in 
G  (u,  u')  are  of  dimensions  n,  the  regular  series  for  gr  (u')  begins  with  a  term 
in  u'r,  for  r  =  l,  ...,  /A. 

When  retransformation  to  the   original  variables  z  and  z'  is  effected, 
we  have 

/(*,/)  -/(0,0) 


where  J(z,  z)  is  a  regular  function  of  z  and  z  which  vanishes  when  z  =  0 
and  z'  —  0  ;  and  by  expanding  ej  (z>  z  )  so  as  to  have  the  complete  series  for 
the  new  expression,  we  have 

{z,  z'}IM  =  (z,z')li, 

so  that,  as  is  to  be  expected,  the  first  term  in  g  (z,  z'),  where 


is  the  aggregate  (z,  z')^  in  the  original  double  series  forf(z,  z')—f(0,  0). 

Note  1.  It  may  be  pointed  out  that  the  preceding  method  is  effective, 
even  if  f(z,  0)  —  /(O,  0)  does  not  vanish.  Thus  for  a  function  it  might 
happen  that,  in  the  regular  function  /(£,  0)—  /(O,  0)  when  it  does  not  vanish 
for  all  values  of  z  identically,  the  term  of  lowest  order  is  Azn,  while,  in 
f(z,  z)  —  /(O,  0),  the  terms  of  lowest  order  are  of  dimensions  less  than  n. 
(As  a  matter  of  fact,  each  of  these  terms  of  lowest  order  will  then  contain 
some  positive  power  of  z'  as  a  factor).  The  application  of  the  method  will 
then  lead  to  an  expression  of  the  preceding  form. 

Note  2.  In  the  method,  the  limitations  upon  a,  /3,  7,  $  are  merely  ex- 
clusive; they  are 

«S-/37=K     (0,7)^  +  0. 

Thus  a  certain  amount  of  arbitrary  element  will  appear  in  the  result  ;  by 
varying  these  constants  a,  ft,  7,  8,  different  expressions  will  be  obtained  which 
are  equivalent  to  one  another. 
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Ex.  1.     Consider  the  function* 

/-«'  +  *  (*8+z*)  +  &  («•+««)  +  ..., 
the  unexpressed  terms  being  of  order  higher  than  4.     We  take 

z  =  u,     z' 
so  that 


This  must  be  equal  to 

(ttS+ 
where 

#1  =  *,  «'  +  £, 

ffz  =  l2u'*+  I3u'3 
Expanding,  and  equating  coefficients,  we  find 


and  thus  the  expression  for  our  function  becomes  g(u,  M')«U>  u\  where 

ff(u,  tO  =  tt2 

and 

/(M 

When  we  retransform  to  the  variables  z  and  /  by  the  relations 

u=z,    u'  =  z'-z, 
the  terms  of  the  lowest  order  in  g  (u,  u'}  become  z/,  as  is  to  be  expected. 

But  the  completely  retransformed  new  expression  for  /  is  less  effective  than  the 
original  expression  ;  and  the  discussion  of  /  in  the  vicinity  of  0,  0  is  more  effectively 
made  in  connection  with  the  expression  in  terms  of  z  and  /. 

Ex.  2.  Obtain  an  expression  for  the  function  in  the  preceding  example,  when  the 
transformed  variables  are  given  by  the  relations 

z=u+aii',    z'—u+^u', 

where  the  constants  a  and  $  are  unequal  ;  and  prove  that,  when  retransformation  takes 
place,  the  terms  of  the  first  order  in  /(«,  u'}  become  z  +  z'. 

This  last  method  of  Weierstrass  has  been  outlined,  because  of  its 
importance  when  the  number  of  variables  is  greater  than  two.  When  the 
number  of  variables  is  equal  to  two,  the  general  case  for  which  it  was  devised 
falls  more  simply  under  the  comprehensive  results  of  Theorem  III. 

We  may  therefore  summarise  the  results  of  the  whole  investigation 
briefly  as  follows.  Whatever  be  the  detailed  form  of  any  function  f(z,  z), 
regular  in  a  domain  round  0,  0,  its  general  characteristic  expression  in  the 
immediate  vicinity  of  0,  0  is 

/(*,  /)  -/(O,  0)  =  «•  /«  P  (z,  z')  €*('<  *\ 

*  The  expansions  under  Theorem  I  and  Theorem  II  arise  as  special  cases  of  the  result  given 
above,  p.  104. 
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where  I  (z,  z')  is  a  function  of  z  and  z  which  is  regular  in  the  immediate 
vicinity  of  0,  0  and  vanishes  when  z  =  Q  and  z'  =  0.  The  quantities  s  and  t 
are  positive  integers,  which  may  be  zero  separately  or  together.  When 
either  of  these  integers  is  zero,  or  when  both  of  them  are  zero,  P  (0,  0)  can 
be  different  from  zero  for  special  functions ;  for  all  other  functions,  P  (z,  z') 
is  polynomial  in  one  of  its  variables,  the  coefficients  of  the  powers  of  which 
are  regular  functions  of  the  other  variable  within  a  limited  domain,  each  such 
coefficient  vanishing  when  that  other  variable  vanishes. 

Level  values  of  a  regular  function. 

66.  One  immediate  deduction  of  substantial  importance  can  be  made 
from  the  expression  for/(,z,  z")  which  has  just  been  obtained,  viz. 

F(z,  z')  =f(z,  z'}  -/(O,  0)  =  z*zft  A  (z,  /)  eB  {z>  z'\ 

as  to  the  places  where  f(z,  z')  acquires  the  same  value  as  at  0,  0.  When 
/(O,  0)  vanishes,  we  shall  call  the  place  a  zero  for  f(z,  z').  When  /(O,  0) 
does  not  vanish,  we  shall  call  the  value  /(O,  0)  a  level  value  for  all  the 
places  z,  z1  such  that  f(z,  z')  =/(0,  0) ;  all  these  places  are  therefore  zeros 
of  F(z,  z). 

As  B  (z,  z')  is  a  regular  function  of  z,  z  within  a  limited  domain  of  0,  0,  the 
quantity  e  '*' z '  cannot  vanish  at  any  place  in  the  domain.  Consequently 
the  zero-places  of  F(z,  z)  within  the  domain  are  given  by  three  possible  sets. 

When  the  positive  integer  s  does  not  vanish,  zero-places  of  F{z,  z')  arise 
when 

z  =  0,     /  =  any  value  within  the  domain. 

When  the  positive  integer  t  does  not  vanish,  zero-places  of  F(z,  z'}  arise 
when 

z  =  any  value  within  the  domain.     z'  =  0. 

When  A  (z,  z'}  is  not  merely  the  constant  A  (0,  0),  all  the  places  in  the 
domain  such  that 

A  (z,  z')  =  0 
are  zero-places  for  F(z,  z"). 

As  regards  the  first  set,  we  obtain  an  unlimited  number  of  zero-places 
of  F(z,z')  within  the  domain  of  0,  0;  they  constitute  a  continuous  two- 
dimensional  aggregate,  the  continuity  being  associated  with  the  plane  of  z' 
alone. 

As  regards  the  second  set,  we  obtain  also  an  unlimited  number  of  zero- 
places  of  F(z,  z1}  within  the  domain  of  0,  0 ;  they  too  constitute  a  continuous 
two-dimensional  aggregate,  the  continuity  now  being  associated  with  the 
plane  of  z  alone. 

For  the  third  set,  there  is  no  additional  zero-place  for  F(z,  /),  if  A  (0,  0) 
is  a  non-vanishing  constant ;  in  that  event,  either  s,  or  t,  or  both  s  and  t, 
must  be  different  from  zero.  When  A  (0,  0)  does  vanish,  the  function 
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A  (z,  z)  either  is  polynomial  in  z  and  (usually)  transcendental  in  z',  or  is 
polynomial  in  /  and  (usually)  transcendental  in  z  ;  and  these  alternatives 
are  not  mutually  exclusive.  In  the  former  case,  for  any  assumed  value  of  z' 
within  the  domain,  there  is  a  limited  number  (equal  to  the  polynomial 
degree  of  .4)  of  values  of  z,  which  vanish  with  z  and  usually  are  trans- 
cendental functions  of  z'  ;  hence,  taking  a  succession  of  continuous  values  of  / 
in  the  domain,  we  have,  with  each  value  of  z  ,  a  limited  number  of  associated 
values  of  z.  All  these  places  taken  together  constitute  a  continuous  two- 
dimensional  aggregate  ;  the  continuity  now  is  associated  with  both  planes, 
each  value  of  /  having  a  definite  value  of  z  or  a  limited  number  of  definite 
values  of  z  associated  with  it,  all  within  the  assigned  domain  of  0,  0. 
Similarly,  in  the  latter  case,  as  regards  A  (z,  z)  ;  the  same  result  holds  when 
the  appropriate  interchange  of  z  and  z  is  made  in  the  statement  ;  and  the 
two-dimensional  aggregate  is  unaltered. 

Ex.  1.     Among  the  simplest  examples  that  occur,  are  those  when  A  (z,  if)  can  be 
expressed  in  a  form 


where  a  is  a  constant  and  P(z'}  is  a  regular  function  of  2'  given  by 


b  not  being  zero.     Then  A  (z,  z1),  with  un  appropriate  change  in  B(z,  /)  which  is  the 
function  in  the  exponential,  can  also  be  expressed  in  the  form 

bz'  +  R(z), 
where  the  regular  function  R  (z)  is  given  by 


with  suitable  values  of  the  constants  C,  ....      The  zero-  values  are  given  by  the  two- 

dimensional  aggregate 

-az=P(z'},     -bz'  =  R(z). 

The  result  is  the  generalisation  of  the  known  property  whereby,  in  the  vicinity  of 
a  real  non-singular  point  £,  17  on  an  analytical  curve  /(r,  y)=0,  we  have 


the  linear  term  in  P(y--n)  combined  with  x-  £,  and  the  linear  term  in  R(x-%)  combined 
with  y  -  17,  give  the  tangent  to  the  curve  at  the  real  ordinary  point  £,  17  on  the  curve. 

Ex.  2.  In  both  cases  that  arise  out  of  the  alternative  forms  of  A,  the  actual  determi- 
nation of  the  set  of  values  of  z  in  terms  of  /  (or  of  the  set  of  values  of  z1  in  terms  of  z)  can 
be  made  as  in  Puiseux's  theory  of  the  algebraical  equation  f(w,  z)  =  0,  the  governing  terms 
being  selected  by  the  use  of  Newton's  parallelogram.  For  example,  in  the  case  of  the 
zeros  of  the  function 


within  a  small  domain  round  0,  0,  we  find  three  values  for  2  in  terms  of  z',  viz. 

-) 
...VI 
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and  there  are  three  corresponding  values  for  z'  in  terms  of  z,  viz. 

)     2*+o 

^#0 


/=  _^s2H  --  5 
°u        "11 

If  ago  is  zero,  the  first  two  series  in  the  earlier  pair  are  not  valid  ;  if  003  is  zero,  the  first 
two  series  in  the  later  pair  are  not  valid.  If  all  the  coefficients  a^  vanish  so  that 
f(z,  0)-/(0,  0)  vanishes  for  all  values  of  2,  only  the  third  expression  in  the  earlier  pair 
survives.  If  the  first  coefficient  an0,  which  does  not  vanish,  is  a^,  there  is  a  set  of 
r  -  1  expansions  in  a  cycle  corresponding  to  the  above  two  which  exist  when  030  does 
not  vanish.  And  so  on,  for  the  respective  cases. 

Ex.  3.  Quite  generally,  it  may  be  stated  that  the  detailed  determination  of  the 
behaviour  of  F(z,  /)  in  the  vicinity  of  0,  0,  so  as  to  obtain  the  nature  of  its  zeros  as 
well  as  the  actual  positions  of  its  zero-places,  has  a  close  resemblance  to  the  method 
of  proceeding  in  the  consideration  of  an  equation  f(w,  z)=0,  which  is  algebraical  both 
in  w  and  in  z,  and  in  the  determination  of  the  associated  Riemann  surface*. 

67.  All  the  results  relating  to  the  zeros  of  F(z,  z)  can  apply,  in 
descriptive  range,  to  a  determinate  finite  level  value  (say  a)  of  a  uniform 
function  f(z,  z)  in  a  domain  where  it  is  regular.  Let  a,  a'  be  a  place 
where  /  acquires  the  value  a.  ;  so  that 

/(a,  a')  =  a. 
For  places  a  +  Z,  a'  +  Z'  near  a,  a'  within  the  domain  of  a,  a',  we  have 


that  is, 

f(z,z')-a=2?,cmnZmZ'». 

Thus  the  places  within  the  domain  of  a,  a'  where/  acquires  the  level  value  a 
are  given  by  the  zeros  of  the  double  series  which  itself  vanishes  when  Z=Q, 
Z'  =  0. 

Hence  the  level  places  which  give  a  determinate  finite  value  a  to  a 
function  /(.z,  z')  form  a  continuous  aggregate  within  the  domain  of  any  one 
such  level  place. 

Manifestly,  as  we  are  dealing  with  properties  of  a  uniform  function  of  f, 
which  is  regular  within  the  domain  of  an  ordinary  place,  the  values  of/  must 
be  finite  (for  poles  do  not  occur  within  such  a  domain)  and  they  must  be 
determinate  (for  singularities,  whether  unessential  or  essential,  do  not  occur 
within  such  a  domain).  The  behaviour  of  a  function  in  the  vicinity  of  a  pole 

and  in  the  vicinity  of  an  unessential  singularity  will  be  discussed  separately. 

•  '-^ 

*  For  this  subject,  see  Chapter  vm  of  my  Theory  of  Functions  for  the  discussion  of  the 
algebraical  equation  and  Chapter  xv  for  the  construction  of  the  associated  Riemann  surface. 
Reference  should  also  be  made  to  the  early  chapters  of  Baker's  Abelian  Functions. 
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68.  Not  because  of  any  immediate  importance  for  a  single  function  of 
two  variables  but  mainly  because  of  the  need  of  estimating  the  multiplicity 
of  a  common  zero-place  or  a  common  level-place  of  two  functions  of  two 
variables,  it  is  worth  while  assigning  integers  that  shall  represent  the  orders, 
in  z  and  /  respectively,  of  the  zero  of  f(z,  z')  —/(a,  a')  at  the  place  (a,  a'). 
By  the  preceding  proposition,  for  a  place  z  =  a  +  u,  z'  =  a'  +  u  in  the  im- 
mediate vicinity  of  a,  a',  we  have 


where  0  is  regular  in  the  domain,  and  the  integers  s  and  t  can  be  chosen  so 
that  G  (u,  0)  does  not  vanish  for  all  values  of  u  and  G  (0,  u')  does  not 
vanish  for  all  values  of  u'.  The  positive  integers  s  and  t  can  be  zero,  either 
separately  or  together. 

As  G  (u,  0)  does  not  vanish  for  all  values  of  u,  there  exists  a  series 
Q  (u,  u')  =  um  +  um~}  q1  (u)  +  ...+qm  (u'), 

where  qi(u),  ...,  qm(u')  are  regular  functions  of  u'  vanishing  with  u,  such 
that 

G(u,  u)  =  KQ(u,  u')eQ(u>u">, 

where  K  is  a  constant  and  Q  (u,  u')  is  a  regular  function  of  u  and  u  vanishing 
with  u  and  u'.  Thus  for  any  small  value  of  u,  there  are  ra  small  values  of  u, 
making  G  (w,  u')  zero. 

As  G  (0,  u)  does  not  vanish  for  all  values  of  u,  there  exists  a  series 
R  (u,  u)  =  u'n  +  u'"-1  T!  O)  +  .  .  .  +  rn  (u), 

where  i\  (u),  ...,  rn(u)  are  regular  functions  of  u  vanishing  with  u,  such 
that 


where  Z  is  a  constant  and  R  (u,  u')  is  a  regular  function  of  u  and  u  vanishing 
with  u  and  u'.  Thus  for  any  small  value  of  u,  there  are  n  small  values  of  u, 
making  G(u,  u')  zero. 

In  both  of  these  cases,  G(u,  u)  vanishes  when  u  =  0,  w'  =  0;  and  then 
neither,  of  the  integers  m  and  n  is  zero.  There  remains  a  third  case,  when 
G  (0,  0)  is  not  zero  ;  then 

0(u,  w')  =  £(0,  0)  /<"'"'>, 

where  /  (u,  u')  is  a  regular  function  of  u  and  u'  vanishing  when  u  =  0  and 
u'  =  0.  Thus  no  small  values  of  u  and  u'  make  G  (u,  u1}  vanish  ;  and  then 
both  of  the  integers  m  and  n  are  zero. 

With  these  explanations,  we  define  the  orders  of  the  zero  of  the  function 

f(z,z')-f(a,  a') 

at  a,  a  as  s  +  m  for  the  variable  z  and  as  t  +  n  for  the  variable  z  .  But  it 
must  be  pointed  out  that  the  zero  of  the  function  at  a,  a'  is  not  an  isolated 
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zero,  for  it  is  only  a  place  in  a  continuous  aggregate  of  zeros  ;  still,  a 
settlement  of  an  order  in  each  variable  at  a  place  a,  a  is  convenient  as  a 
preliminary  to  the  settlement  of  the  multiple  order  (Chap,  vn)  of  such  a  place 
when  it  is  a  simultaneous  and  isolated  zero  of  two  functions  considered 
together. 

Relative  divisibility  of  two  regular  functions  near  a  common  zero. 

69.  Before  proceeding  to  obtain  the  expression  of  any  uniform  analytic 
function  in  the  vicinity  of  a  singularity,  it  is  important  to  consider  the 
behaviour  of  two  uniform  functions  f(z,  z')  and  g(z,  z)  simultaneously,  both 
being  regular  within  a  common  domain  which  will  be  taken  round  0,  0. 

First,  suppose  that  g  (0,  0)  is  not  zero  ;  then  we  have  seen  that  a  uniform 
function  $  {z,  z)  exists,  which  vanishes  when  z  =  0  and  /  =  0  and  is  regular 
in  a  domain  in  the  immediate  vicinity  of  0,  0,  and  is  such  that 


g(z,z')  =  g(0,  0) 
for  that  domain.     Also,  we  know  that  we  can  take 

f(z,  z)  =/(0,  0)  +  A(f>(z,  *')*•*'*«*  (z>  2'), 

where  s  and  t  are  non-negative  integers,  <f>(z,  /)  is  polynomial  in  z  and 
regular  in  z  ,  and  R  (z,  z)  is  a  uniform  function  of  z  and  z'  which  vanishes 
when  z  =  0  and  /  =  0  and  is  regular  in  a  domain  in  the  immediate  vicinity 
of  0,  0.  Consequently 


The  right-hand  side,  whether  /(O,  0)  vanishes  or  not,  can  be  expressed  as 
a  regular  double  series  U  (z,  z')  ;  that  is, 


When  a  uniform  function  f(z,  z'}  is  expressed  as  a  double  series  P  (z,  z'),  and 
another  uniform  function  g  (z,  z')  is  expressed  also  as  a  double  series  Q  (z,  z'), 
and  when  a  third  uniform  function  U  (z,  z')  exists  such  that 


all  the  functions  being  regular  in  a  domain  round  0,  0,  we  say,  following 
Weierstrass*,  that  the  series  P(z,  z')  is  divisible  by  the  series  Q(z,  z'). 


»  Ges.  Werke,  t.  ii,  p.  142. 
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It  therefore  follows  that,  when  g(0,  0)  is  not  zero,  the  regular  function 
f(z,  z")  is  divisible  by  the  regular  function  g  (zt  /),  the  regularity  of  both 
functions  extending  over  a  domain  round  0,  0;  and  the  result  is  true  whether 
\  0)  is  zero  or  is  not  zero. 


70.     Next,  suppose  that  g  (0,  0)  is  zero  ;    then  we  know  that  we  can 

take 


where  B  is  a  constant;  <r  and  r  are  non-negative  integers;  T(z,  z')  is  a 
function  of  z  and  z'  ,  regular  in  the  immediate  vicinity  of  0,  0  and  vanishing 
when  z  =  0  and  z'  =  Q-,  and  ^(z>  z'}  is  a  function  which  is  a  polynomial  in  z 
having  functions  of  z'  for  its  coefficients,  these  coefficients  being  regular  in  the 
immediate  vicinity  of  /=  0  and  vanishing  when  z'  =  Q.  The  form  of/(z,  z) 
is  the  same  as  before.  It  at  once  follows  that,  when  /(O,  0)  is  not  zero,  we 
cannot  express 


in  the  form  of  a  regular  function  ;  in  that  case,  the  function  f(z,  z')  is  not 
divisible  by  g  (z,  /). 

But  when/(0,  0)  is  zero,  as  also  is  g  (0,  0)  under  the  present  hypothesis, 
then  we  have 

f(z,  z')  =  Az»z't<l>(z,zf)eR  (*>*') 
g(z,z')~  Bz*z"x(z,z')eT^^ 

=  A  z'z'tf&z')   R  (2>  o  _  T  (2>  t.} 

Bz-z'rx(z,zf) 

Now  R  (z,  z'}  —  T  (z,  z'}  is  regular  in  the  immediate  vicinity  of  0,  0  and 
vanishes  when  z  =  0  and  z'  =  0  ;  hence  the  exponential  factor  in  the  last 
expression  admits  the  divisibility  off(z,  /)  by  g  (z,  z').  Also  this  divisibility 
is  admitted,  so  far  as  powers  of  z  are  concerned,  if  s  ^  a  and,  so  far  as  powers 
of  /  are  concerned,  if  t^r.  There  remains  therefore  the  divisibility  of 
<j>(z,  z1)  by  x(z,  z'),  where  (for  the  present  purpose)  we  shall  assume  that 
both  <f>  (z,  z')  and  %  (z,  z')  are  polynomials  in  z  the  coefficients  in  which  are 
regular  functions  of  /  in  the  immediate  vicinity  of  z'  =  Q  and  vanish  when 
z'  =  0.  Manifestly  the  degree  of  <f>  (z,  z')  in  z  cannot  be  less  than  that  of 
Y  (z,  /),  if  divisibility  is  to  be  possible  ;  accordingly,  we  suppose  that 


where    m^n,   and    all    the    coefficients   gi,-..,gm,   ^i.  •••»^n   are   regular 
functions  of  z'  in  the  immediate  vicinity  of  z  =  0  and  vanish  when  z  =  0. 

When  <j>  (z,  z')  is  divisible  by  x  (z>  z')>  tne  quotient  is  manifestly  of  the 
form 

zm-n  +  ^m-n-1  &,  +  ...+  km_n, 
F. 
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where  the  coefficients  kl}  ...,  &m_n  are  functions  of/.     Also 


—  hr-\-  hr^kj 


9m  = 

From  the  first,  it  follows  that  the  function  &x  is  regular  and  vanishes  when 
z  =  0 ;  from  the  second,  that  the  function  k2  is  regular  and  vanishes  when 
z  =  0 ;  and  so  on,  in  succession  from  the  first  m  —  n  of  these  relations. 
Also  all  the  relations  are  to  be  satisfied,  by  appropriate  values  of  klt  ..., 
km_n,  for  all  values  of  /  in  the  immediate  vicinity  of  /  =  0.  The  conditions, 
necessary  and  sufficient  to  satisfy  the  last  requirement,  are  that,  when  we  form 
the  n  independent  determinants  each  ofm  —  n  rows  and  columns  from  the  array 

'i  —  hr,     <72  — ^2,     ffa  —  ha,...,    gn  —  hn,    gn+1,  ...,    gm-i,    gm 
1      ,        h,     ,        ft,    ,  ...,          0      ,       0  ,  ...,       0   ,      0 

o    ,     i    ;  •   h,   ,  ...,      o    ,     o  ,  ...,     o  ,    o 

0      ,         0      ,         0      ,  ...,       ,  ...,       hn  ,     hn_ 

0     ,        0     ,         0      ,  ...,      ,...,       0   ,     hn 

each  of  these  n  determinants  must  vanish  identically  for  all  such  values  of  z. 

Thus  there  are  n  conditions.  The  form  of  the  conditions  should,  however, 
be  noted.  As  all  the  functions  g  and  h  are  regular  functions  of  z  in  the 
immediate  vicinity  of  /  =  0  and  vanish  when  /  =  0,  each  of  the  n  deter- 
minants is  also  a  regular  function  of  z'  in  the  immediate  vicinity  of  z  —  0 
and  vanishes  when  z  =  0.  Each  determinant  is  to  vanish  identically  for 
all  values  of  /  in  the  range  round  z'  =  0 ;  and  therefore  every  coefficient,  in 
the  power-series  which  is  the  expression  of  the  determinant,  must  vanish. 
Thus  in  practice,  when  the  power-series  are  infinite,  the  number  of  relations 
among  the  constants  would  be  infinite  for  each  of  the  conditions;  the 
arithmetic  process  could  not  be  carried  out  in  general*.  But  the  n 
analytical  conditions  among  the  functions  would  still  remain,  in  the  form  of 
determinants  that  are  to  vanish  identically. 

Thus,  in  particular,  the  conditions,  that  the  function 

should  be  divisible  by  the  function 

z*  +  zhv  -\-  k2 , 

are  that  the  two  independent  determinants  from  the  array 

II       1     i        hi     ,     h% 

*  In  particular  cases,  it  might  be  feasible,  e.g.  when  there  are  known  scales  of  relation 
governing  all  the  coefficients. 
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shall  vanish  identically.     When  the  two  conditions  are  satisfied,  the  quotient  is 


The  general  argument  shews  that  the  function  ga  /A,  is  to  be  regular  and  to  vanish  with  /; 
a  limit  upon  the  orders  of  the  lowest  powers  of  /  in  A,  and  ga  is  thereby  imposed. 

Relative  reducibility  of  functions. 

71.  Further,  it  is  important  to  discover  whether,  even  in  the  case 
when  a  function  <f>  (z,  z1}  is  not  actually  divisible  by  a  function  %(z,  z'), 
both  being  of  the  foregoing  type,  each  of  them  is  actually  divisible  by  a 
function  <*fr(z,  z")  also  of  the  same  type:  that  is  to  say,  if  -^(z,  z)  exists, 
it  is  to  be  a  polynomial  in  z  the  coefficients  of  which  are  regular  functions 
of  z'  in  the  immediate  vicinity  of  z'  =  0  and  vanish  when  /  =  0. 

A  method  of  determining  the  fact  is  as  follows.  Both  <f>  (z,  z')  and  -%  (z,  z1) 
must  vanish  for  all  the  places  where  *\fr  (z,  z')  vanishes,  if  ^  exists.  We 
therefore  regard 


as  two  simultaneous  algebraical  equations  in  z.  We  eliminate  z  between 
these  two  equations,  adopting  Sylvester's  dialytic  process.  The  resultant  is 
a  determinant  of  ra+w  rows  and  columns,  every  constituent  in  the  deter- 
minant (other  than  the  zero  constituents)  being  divisible  by  z1  ;  and  therefore 
this  resultant  is  of  the  form 


where  p  is  a  positive  integer  not  less  than  the  smaller  of  the  two  integers 
m  and  n,  and  where  <£)(/)  is  a  regular  function  of  z  in  the  immediate 
vicinity  of  /  =  0,  when  it  is  not  an  evanescent  function. 

When  ®  (/)  does  not  become  evanescent,  the  values  of  z  different  from 
z'  =  0  which  make  the  resultant  vanish  are  given  by  the  equation 

@(O  =  0; 

and  these  values  of  z'  form  a  discrete  and  not  a  continuous  succession.  In 
that  event,  for  each  such  value  of  z  and  for  the  specially  associated  values 
of  z,  both  <f>  and  ^  vanish.  But  their  simultaneous  zero  values  are  Limited 
to  these  isolated  places  ;  there  is  no  function  ^r  (z,  z')  possessing  a  continuous 
aggregate  of  zero-places  in  the  vicinity  of  0,  0. 

When  ©(/)  is  evanescent,  the  functions  <f>(z,  z')  and  \(tt  z)  become 
zero  together,  not  merely  at  the  place  0,  0,  but  at  all  the  continuous 
aggregate  of  places  where  some  function  ijr  (z,  z'),  as  yet  unknown,  vanishes  ; 
for  there  is  no  equation  O(/)  =  0  limiting  the  values  of  z'  and  requiring 
associated  values  of  z. 

8—2 
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In  the  latter  case,  <j>  (z,  z')  and  %  (z,  z1)  possess  a  common  factor  ty  (z,  z), 
which  necessarily  will  be  a  polynomial  in  z  of  degree  less  than  n  ;  and  the 
polynomial  will  have  functions  of  z'  for  its  coefficients,  all  of  which  are 
regular  in  the  immediate  vicinity  of  z"  =  0  and  vanish  when  z  =  0.  Let 


as  -ty  is  a  factor  of  <f>  by  hypothesis,  and  also  a  factor  of  %  by  hypothesis, 
our  earlier  analysis  shews  that  (as  already  stated)  &1}  ...,&p  are  regular 
functions  of  z  in  the  immediate  vicinity  of  z'  =  0  and  vanish  when  /  =  0. 

Accordingly,  let 


where  all  the  coefficients  Glt  ...,  Gm-p,  Hlt  ...,  Hn_p  are  regular  functions 
of  z'  in  the  immediate  vicinity  of  z'  =  0  and  vanish  when  z  =  0.  Consequently 
the  relation 


must  be  satisfied  identically  for  all  values  of  z  and  z  within  the  im- 
mediate vicinity  of  0,  0,  the  common  value  of  the  equal  expressions  being 
<f>  (z,  /)  %  (z,  z')  -=-  -^r  (z,  /).  Equating  the  coefficients  of  the  same  powers  of  z 
in  the  expressions,  we  have  m  +  n  —  p  relations,  linear  in  the  (n  —  p)  +  (m  —p} 
unknown  functions  H1}  ...,  Hn..p,  G1}  ...,  Gm-P-  When  these  are  eliminated 
determinantally,  we  have  m  +  n  —  p  —  (n  —  p)  —  (m  —  p),  that  is,  we  have  p, 
equations  in  z1  which,  being  satisfied  for  all  values  of  /,  must  become 
evanescent.  The  conditions  for  this  evanescence,  which  are  thence  derived 
as  existing  between  the  coefficients  of  <j>  and  %,  are  the  conditions  necessary 
and  sufficient  for  the  existence  of  -fy  (z,  z'). 

When  these  conditions  are  satisfied,  the  actual  expression  of  -^  (z,  /)  can 
be  obtained  by  constructing  the  algebraical  greatest  common  measure  of 
<£  (z,  z)  and  ^  (z,  z'),  regarded  as  polynomials  in  z. 

We  thus  have  analytical  tests  determining  whether  two  functions  <f>  (z,  z'} 
and  x  (z,  zf),  each  polynomial  in  z  and  having  for  the  coefficients  of  powers 
of  z  regular  functions  of  /  which  vanish  when  z'  =  0,  are  or  are  not  divisible 
by  a  common  factor  of  the  same  type  as  themselves.  To  these  tests,  the 
same  remark  applies  as  in  §  70  ;  each  condition  usually  would,  in  practice  with 
infinite  power-series,  require  an  infinite  number  of  arithmetical  relations 
among  the  constants.  Still,  the  analytical  tests  remain  in  the  form  indicated. 

When  the  tests  are  satisfied,  the  two  functions  are  said  to  be  relatively 
reducible',  each  of  them  is  said  to  be  reducible  by  itself. 
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Note  1.  The  processes  connected  with  finding  the  conditions  are  those 
connected  with  constructing  eliminants  in  algebra.  Thus,  in  order  that  the 
functions 


should  have  a  common  factor  linear  in  z,  all  the  coefficients  of  powers  of  z' 
in  the  final  expansion  of  the  determinant 
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must  vanish  identically. 

Note  2.  In  the  preceding  investigations,  we  are  concerned  with  the 
possession  by  <f>  (z,  s')  and  ^  (z,  z)  of  a  common  factor  of  the  same  type  as 
themselves  ;  that  is  to  say,  <f>  (z,  /),  ^  (z,  z'),  and  the  common  factor  (if  it 
exists)  are  polynomial  in  z.  We  are  not  concerned  with  the  comparison  of 
expressions 

zz'     and   <*, 


where  R  (z,  z')  is  regular  in  the  immediate  vicinity  of  0,  0  and  vanishes  when 
z  =  0  and  /  =  0  ;  the  latter  expression,  when  expressed  in  a  double  series,  is 
no  longer  polynomial  in  z.  The  case,  when  R  (z,  z')  can  be  such  as  to  make 
the  second  expression  polynomial  in  z'  alone,  has  already  been  discussed 
(S  63). 

Ex.     When  two  functions 


possess  a  common  factor  of  the  tvpe 


where  R  (/)  is  regular  in  the  immediate  vicinity  of  zf  and  vanishes  when  /  =  0,  we  can 
approximate  to  its  expression  as  follows.  (The  algebra  will  illustrate  the  distinction 
between  the  finite  number  of  analytical  tests  and  the  infinite  number  of  arithmetical 
relations  between  the  constants;  the  latter,  of  course,  cannot  be  set  out  explicitly.) 

The  first  function  is  expressed  (§  64)  in  the  form 


where 


Xo=6o 
°o: 

1 

02  = 

«0 


x,=-, 


=  &3  -  —i  («o  bi  -  eii  60), 
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and  so  on  ;  and  the  second  function  is  expressed  in  the  similar  form 


where 

-  -' 


—      '     -         '  -  '     -     ' 


"0 

and  so  on.     We  then  must  have  the  condition  or  conditions  that 


and 

should  possess  a  common  factor  of  the  type 


Let  these  two  expressions,  which  are  quadratic  in  z,  be  denoted  by 


They  both  will  vanish,  if  they  possess  a  common  factor  linear  in  z  and  if  that  factor 
vanishes.     When  they  vanish,  we  have 


simultaneously  ;  and  therefore  the  relations 

z*  z 


will  be  satisfied  for  the  value  of  z,  in  terms  of  z1,  which  makes  the  common  factor  vanish. 
Thus  we  must  have 

(£1  %  -  6»7i)  0?i  «o  -  £1  «o')  =  (£a«o'  -  «72«o)2, 

satisfied  identically  for  all  values  of  z1  ;  and  the  value  of  z,  which  would  make  the  common 
factor  vanish,  is  given  by 

Now 

^im-^i-^  {(a1a2'-al'a2}  +  (a1ft3>  -  a1'/33  +  a2  02'-  0/02)  /  +  ...}, 

-  "7200  = 


and  therefore,  disregarding  the  factor  z74,  the  expression 

(a0'a2  -  a2'ao+  (ao'jSs  -  Oo/Ss')  ^  +  •  •  -}2 

-  {(a!  Oz  -  aj'a2)  +  (aj  &  -  a^fa  +  a2  a2'  -  a2'a2)  /  +  ... 
must  vanish  identically,  for  all  values  of  /.     Let  the  expression  be  denoted  by 


then  we  must  have 

tfo-O,     ^,=0, 

as  the  arithmetical  relations  between  the  constants. 
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Also  the  value  of  z,  which  makes  the  common  factor  vanish,  is 


Consequently,  when  all  the  relations  between  the  constants  are  satisfied,  the  common 
factor  is 

where 


and  so  on. 

It  is  clear  that,  in  the  absence  of  general  laws  giving  relations  between  the  coefficients 
in  each  of  the  two  functions,  we  cannot  set  out  the  aggregate  of  relations  (7=0  and  the 
aggregate  of  constants  y. 


Expressions  of  functions  near  a  pole  or  an  accidental  singularity. 

72.  The  non-ordinary  places  of  a  uniform  function  have  been  sorted  into 
three  classes,  the  poles  (or  accidental  singularities  of  the  first  kind),  the 
unessential  singularities  (or  accidental  singularities  of  the  second  kind), 
and  the  essential  singularities. 

The  simplest  of  these,  in  their  analytical  character  and  in  their  effect 
upon  the  function,  are  the  poles.  Let  p,  p'  be  a  pole  of  a  uniform  function 
f  (z,  /)  ;  then,  after  the  definition,  some  series  of  positive  powers  of  z  —  p, 
z  —p  exists,  say  F  (z—p,  z  —p'),  which  is  regular  in  the  immediate  vicinity 
of  p,  p'  and  vanishes  when  z=p  and  z'  —p',  and  is  such  that  the  product 

f(z,z'}F(z-p,z'-p'} 

is  regular  in  the  vicinity  of  p,  p  and  does  not  vanish  when  z  =  p,  z'  =  p'. 
Thus  the  function  f(z,  z')  acquires  a  unique  infinite  value  at  a  pole  ; 
that  is,  the  infinite  value  is  acquired  no  matter  by  what  laws  of  variation 
the  variables  z  and  z'  tend  towards,  and  ultimately  reach,  the  place  />,  p. 
Further,  the  pole-annulling  factor  F  (z  -  p,  z  -  p')  is  not  unique  ;  a  factor 


where  R(z—p,  z  —p')  is  any  regular  function  of  z  -p  and  z'  —p',  would  have 
the  same  effect.  All  such  factors  we  shall  (for  the  present  purpose)  regard 
as  equivalent  to  one  another;  they  can  be  represented  by  F(z-p,  z'  -  p). 
Moreover,  there  cannot  be  more  than  one  such  representative  factor  for 
f(z,  /)  at  a  pole  ;  if  there  were  two,  say  F(z  -p,z'-  p')  and  G(z-p,z>  -p'\ 
we  should  have 

f(z,  z')F(z-p,  z'-p')=  regular  function,  not  vanishing  when  z=p  and  z'=p', 
f(z,z')0(z-p,z'-p)=  ...............................................................  > 
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and  therefore  p,  p'  would  be  an  ordinary  non-zero  place  for  the  quotient 

F  (z-p,  z  -p'} 

G(z-p,z'-p'Y 

which  is  impossible  unless  F  is  divisible  by  G,  and  it  would  be  an  ordinary 
non-zero  place  for  the  reciprocal  of  this  function,  which  is  impossible  unless 
G  is  divisible  by  F. 

Hence,  denoting  the  representative  factor  by  F,  we  have 

/(*,  /)  F(z-p,  z'  -p'}  =  kw  +  kw(z-p)  +  ^(z1  -p')  +..., 

the  series  on  the  right-hand  side  being  a  regular  function  in  a  domain  of 
p,  p'  ;  and  therefore 

1       _  _  F(z-p,z'-p) 


=  a  regular  function  (§  69)  of  z  and  z   in  a  domain  of  p,  p', 
vanishing  when  z  =  p,  z'=p. 

It  therefore  follows  that  a  pole  of  f(z,  /)  is  a  zero  of  -j-.  -  r  ,  so  that  the 

J  \z>  z  ) 

place  p,  p'  is  an  ordinary  place  for  the  function  -j-.  -  ^.     Hence,  in  the 

J\z>  z) 

vicinity  of  a  pole  of  f(z,  /),  it  is  convenient  to  consider  the  reciprocal 
function,  say 


and  then  the  behaviour  of  f(z,  z)  in  the  vicinity  of  the  pole  p,  p'  can  be 
described  by  the  behaviour  of  <j>  (z,  /)  which  is  regular  in  the  vicinity  of 
its  zero  there.  Moreover,  any  zero  of  f(z,  z')  in  a  domain  of  p,  p'  is  a 
pole  of  (f>  (z,  z')  ;  hence  the  domain  of  p,  p',  within  which  <j>  (z,  z')  is  regular, 
does  not  extend  so  far  as  to  include  any  zero  oif(z,  z'). 

As  <f>  (z,  z')  is  regular  in  this  domain  of  p,  p,  and  as  it  vanishes  at  p,  p', 
it  has  an  unlimited  number  of  zero-  values  in  the  immediate  vicinity  of 
p,  p',  and  these  occur  at  places  forming  a  continuous  two-dimensional 
aggregate  that  includes  p,  p'.  Hence  in  the  immediate  vicinity  of  any  pole 
of  a  uniform  analytic  function,  there  is  an  unlimited  number  of  poles  forming 
a  continuous  two-dimensional  aggregate  that  includes  the  given  pole. 

Further,  we  have  definite  integers  as  the  orders  of  the  zero  of  <£  (z,  z'} 
in  the  two  variables  at  p,p',  the  integer  being  derived  from  the  equivalent 
expressions  of  <j>  (z,  z')  in  the  immediate  vicinity  of  p,  p'  ;  these  integers  will 
be  taken  as  the  orders  of  the  pole  off(z,  z')  in  the  two  variables  at  p,  p'. 

Cor.  Manifestly,  a  pole  of  f(z,  z')  of  any  order  is  a  pole  of  f(z,  z')  —  a 
of  the  same  order,  where  |  a  j  is  finite. 


73]  UNESSENTIAL  SINGULARITY  121 

73.  An  unessential  singularity  (an  accidental  singularity  of  the  second 
kind,  to  use  Weierstrass's  fuller  phrase)  of  a  uniform  function  f(z,  /)  at  a 
place  5,  s  is  defined  by  the  property  that  there  exists  a  power-series 
F(z  —  s,z'  —  s'),  which  is  a  regular  function  of  z  and  z'  in  the  immediate 
vicinity  of  s,  sf  and  vanishes  at  s,  «',  and  is  such  that  the  product 

f(z,z')F(z  -8,z'-8) 

is  a  regular  function  in  the  immediate  vicinity  of  «,  «',  and  vanishes  at 
s,  s.  Let  this  latter  regular  function  be  denoted  by  H  (z  -  s,  z  —  d\  No 
generality  is  lost  by  assuming  that  the  functions  F  and  H  have  no  common 
factor  vanishing  when  z  =  s,  z  =  s.  We  then  have  a  fractional  expression 
for  f,  viz. 


As  in  the  case  of  a  pole  of  f(z,  z')  at  p,  p',  the  function  F(z—p,z'—p) 
was  representative  and  unique,  so  here  each  of  the  functions  H(z  —  8,z/  —  8/) 
and  F  (z  —  s,  z'  —  s')  is  representative  and  unique,  when  H  and  F  have  no 
common  factor  vanishing  when  z  =  s,  z'  =  s'.  The  functions  H  and  F  can 
of  course  have  any  number  of  exponential  factors,  each  exponent  being  a 
regular  function  of  z  —  s,  z'  —  s'  ;  but  no  factor  of  that  type  affects  the 
characteristic  variations  of  f  in  the  immediate  vicinity  of  that  place.  Thus, 
in  our  expression  for  f(z,  z'),  we  can  regard  the  representative  functions  H 
and  F  as  unique. 

To  consider  the  behaviour  of  /  at,  and  near,  the  accidental  singularity, 
write 

z  —  s  =  <r,     z'  —  s'  =  <r'  ; 

then  we  have  expressions  of  the  form 

H(z  -  s,  z  -  s')  =  E<rma'm'  [a1  +  a1'1  h^a)  +...+  ^(<r')l  **(<r'  '\ 
F  (z-s.z1  -  s')  =  Dan  <r'n'  {<7*  +  a*-1/  (a-')  +  .  .  .  +/*  (cr')}  eF  <'•  ''>, 

where  E  and  D  are  constants  :  ra,  m',  n,  n  are  positive  integers,  each  zero 
in  the  simplest  cases  :  I  and  k  are  positive  integers,  each  greater  than  zero 
in  the  simplest  cases;  hit  ...,hi,flt  ...,/t  are  regular  functions  of  <r'  in  the 
immediate  vicinity  of  cr'  =  0  and  vanish  with  </;  and  H,  P  are  regular 
functions  of  a-  and  a-'  in  the  immediate  vicinity  of  a  =  0,  a  =  0  and  vanish 
with  a-  and  </,  so  that  neither  H  nor  F  can  acquire  a  zero  value  or  an  infinite 
value  from  the  factors  e**  and  e*.  Moreover,  H  and  F  are  devoid  of  any 
common  factor  :  so  that  either  m  or  n  (or  both)  must  be  zero,  and  in'  or  n 
(or  both)  must  be  zero.  Also 
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have  no  common  zero  in  the  immediate  vicinity  (defined  as  a  region  round 
cr'  of  radius  less  than  the  modulus  of  the  smallest  root  of  the  resultant  of 
these  two  polynomials)  of  cr  =  0,  cr'  =  0  save  actually  at  0,  0 ;  for  their 
eliminant  is  a  function  a*  %  (cr')  which  does  not  vanish  for  small  values  of  cr' 
other  than  cr'  =  0. 

Manifestly,  the  value  of  f(z,  z')  at  s,  s'  is  not  definite ;  it  can  be  made  to 
acquire  any  value  by  assigning  appropriate  laws  for  the  approach  of  z  to  s 
and  of  z'  to  s'.  In  the  immediate  vicinity  of  s,  s',  f(z,  z')  possesses 

(i)     an  unlimited  number  of  zeros,  given  by  zero-values,  other  than  at 
0,  0,  of  a1  +  o-'-1  h,  (cr')  +...+hl  (o-') ; 

(ii)    an  unlimited  number  of  poles,  given  by  zero- values,  other  than  at  0, 0, 

Of  C^+cr*-^') +...+/*(<); 

(iii)   an  unlimited  number  of  places  at  which  it  assumes  a  level  value  of 
finite  modulus ; 

but  cr  =  0  and  cr'  =  0  is  the  only  place  in  the  immediate  vicinity  of  0,  0, 
where  the  value  of  f(z,  z'}  is  not  unique  and  definite.  Hence  we  have  the 
result : — 

The  unessential  singularities  of  a  uniform  function  f(z,  z'}  are  isolated 
places  in  the  domain  of  existence  of  f(z,  /);  the  value  of  f  at  an  unessential 
singularity  is  not  definite ;  and,  in  the  immediate  vicinity  of  any  unessential 
singularity,  there  is  an  unlimited  number  of  places  where  f  can  assume  any 
assigned  definite  value,  zero,  finite,  or  infinite. 

Further,  let  the  unessential  singularities  (each  of  them  being  an  isolated 
place)  of  a  uniform  analytic  function  be  represented  by  am,  a'm,  where 

7n  =  l,  2, They  may  be  finite  in  number  or  infinite  in  number.     When 

they  are  infinite  in  number,  the  places  am,  a'm  must  have  one  or  more  limit- 
places;  let  such  a  limit-place  be  6,  b'.  As  regards  the  function  in  a  small 
domain  round  b,  b',  it  cannot  be  represented  by  any  of  the  different  foregoing 
expressions,  suitable  to  the  respective  vicinities  of  an  ordinary  place,  a  pole, 
and  an  isolated  unessential  singularity.  The  limit-place  must  therefore  be 
an  essential  singularity  of  the  function. 

Expression  near  an  essential  singularity. 

74.  The  definition  of  an  essential  singularity  of  a  uniform  function,  that 
has  been  adopted  after  Weierstrass,  is  mainly  of  an  uninforming  character — 
to  the  effect  that,  in  the  immediate  vicinity  of  such  a  place,  no  power  series 
U(z,  z)  representing  a  regular  function  and  vanishing  at  the  place  can  be 
obtained  such  that  the  product 

f(z,z')U(z,z') 
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is  a  regular  function  of  z  and  /.  But,  as  is  known  to  be  the  fact  with 
uniform  functions  of  a  single  variable,  essential  singularities  cannot  effectively 
be  sorted  together  in  one  class :  there  can  be  points,  or  lines,  or  spaces,  of 
essential  singularity  for  a  uniform  function  of  a  single  variable.  The  con- 
ception of  added  complications,  when  we  deal  with  uniform  analytic  functions 
of  more  than  one  variable,  needs  no  argument  for  postulation,  though  it 
gives  no  substantial  assistance  towards  analytical  formulation. 

It  may  however  be  added  that  one  large  question  dealing  with  the 
essential  singularities  of  a  uniform  analytical  function  has  occupied  a 
number  of  memoirs  published  in  recent  years. 

We  have  seen  that  the  zeros  of  an  analytical  function  of  two  variables 
constitute  a  two-dimensional  aggregate,  and  likewise  that  its  poles  con- 
stitute a  two-dimensional  aggregate.  We  have  also  seen  that  its  unessential 
singularities  are  isolated  places. 

The  question  just  mentioned  relates  to  the  aggregate  constituted  by 
the  essential  singularities  of  a  uniform  analytical  function ;  for  its  dis- 
cussion, as  well  as  for  other  matters,  we  shall  refer  to  the  memoirs  indicated*. 

*  The  chief  memoirs  are  those  by  Hartogs,  viz.  Math.  Ann.,  t.  Ixii  (1906),  pp.  1—88  ;  M&nch. 
Sitzungsb.,  t.  xxxvi  (1906),  pp.  223—242;  Jahreib.  d.  Deutscher  M<tth.  Vereinigung,  t.  xvi  (1907), 
pp.  223—240;  Ada  Math.,  t.  xxxii  (1909),  pp.  57—79;  Math.  Ann.,  t.  Ixx  (1911),  pp.  207— 2.' J. 

See  also  a  memoir  by  E.  E.  Levi,  Annali  di  Mat.,  Ser.  iii,  t.  xvii  (1910),  pp.  61 — 87. 


CHAPTER  V 

Two  THEOREMS  ON  THE  EXPRESSION  OF  A  FUNCTION  WITHOUT  ESSENTIAL 
SINGULARITIES  IN  THE  FINITE  PART  OF  THE  FIELD 

75.  WE  now  come  to  the  consideration  of  a  couple  of  theorems  relating 
to  the  expression  of  a  uniform  analytic  function  of  two  variables.     In  the 
first   of    them,  we   have   to   deal    with   a   function   that   has   no   essential 
singularities  within  the  whole  range  of  the  field  of  variation  of  z  and  z' ;  the 
function  then  has  the  form  of  a  rational  function  of  the  variables.     In  the 
second  of  them,  we  have  to  deal  with  a  function  that  has  no   essential 
singularities  within  the  range  of  the  field  of  variation  of  z  and  /  such 
that  j  z  |  ^  R,  \z'\^R'}  where  R  and  R'  can  be  taken  as  large  as  we  please ; 
the  function  then  has  the  form  of  the  quotient  of  two  functions,  each  of  which 
is  a  regular  function  of  z  and  z'  for  the  values  of  z  considered  *. 

76.  First  of  all,  consider  a  polynomial  in  z  and  /,  say 

p  (z,  z'}  =  &zn  +  £*»-'  +  ...  +  £„, 

where  £0,  £,  ...,  £n  are  themselves  polynomials  in  /.     Then  we  at  once  have 
the  results : — 

(i)     every  finite  place  is  ordinary  for  p  (z,  z') ; 

(ii)  with  every  finite  value  z',  that  is  not  a  zero  of  £0,  can  be  associated 
n  finite  values  of  z,  such  that  each  of  the  n  places  thus  constituted 
is  a  zero  for  p  (z,  z'),  repetition  of  values  of  z  causing  multiplicity 
of  zero-places  for  p  (z,  /) ; 

(iii)  with  every  finite  value  /,  that  is  a  zero  of  £„  and  is  such  that 
£r  (r  >  0)  is  the  first  coefficient  of  powers  of  z  in  p  (z,  z')  which 
does  not  vanish,  can  be  associated  n  —  r  finite  values  of  z,  such 
that  each  of  the  n  —  r  places  thus  constituted  is  a  zero  for  p  (z,  z') ; 

(iv)  the  poles  of  p  (z,  z')  are  given  by  infinite  values  of  |  z  \  and  finite 
values  of  z1  other  than  the  roots  of  £„,  and  by  infinite  values 
of  |  / 1  and  finite  values  of  z  other  than  the  roots  of  the  coefficient 

*  Both  theorems  were  enunciated  by  Weierstrass  for  n  variables,  but  without  proof ;  references 
will  be  given  later. 
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of  the  highest  power  of  z'  in  p  (z,  z')  arranged  in  powers  of  z',  and 
by  infinite  values  of  z  \  and  of  / 1 ; 

(v)  the  unessential  singularities  of  p  (z,  z'),  if  any,  are  given  by  infinite 
values  of  z  \  and  by  the  roots  of  £o,  but  each  such  place  is  an 
unessential  singularity  only  if  other  conditions  are  satisfied  ;  and 
similarly  for  infinite  values  of  |  ^  |  and  by  the  finite  values  of  * 
excepted  in  (iv),  but  each  such  place  is  an  unessential  singularity 
only  if  other  conditions  are  satisfied  :  so  that,  in  general,  p  (*,  z') 
has  no  unessential  singularities ;  and 

(vi)     there  are  no.  essential  singularities  of  p  (z,  z). 

77.     In  the  next  place,  consider  an  irreducible  rational  function  of  z 
and  /,  say 

R(z  z'\-p(z'Z"> 
-<?(*,  *T 

where  p  (z,  z)  and  q  (z,  z)  are  polynomials  in  z  and  z, 
p(z,z')  =  &zn  +  £*"-'  +...  +  ?„, 
q  (z,  /)  =  r)0zm  +  w™-*  +  . . .  +  17* , 

while  £„,  ...,  £n,  r)0,  ...,  r)m  are  polynomials  in  z  alone.     Then  it  is  easy  to 
infer  the  following  results : — 

(i)      every  finite  place,  that  is  not  a  zero  of  q(z,  z'),  is  ordinary  for 

R(z,zfy, 

(ii)  every  zero  of  p  (z,  z'),  that  is  not  a  zero  of  q  (z,  z'},  is  a  zero  of 
«(*,/); 

(iii)  every  zero  of  q  (z,  z'),  that  is  not  a  zero  of  p  (z,  /),  is  a  pole  of 
*(*,/); 

(iv)  every  place,  that  is  a  simultaneous  zero  of  p  (z,  z')  and  of  q  (z,  z') 
which  have  no  common  factor  because  our  rational  function  is 
irreducible,  is  an  unessential  singularity  of  R  (z,  z") ; 

(v)  the  behaviour  of  R  (z,  z')  for  infinite  values  of  1 1  j  or  of  |  z'  \  or  of 
both  \  z  \  and  j  /  |,  depends  upon  the  degrees  of  p  (z,  z')  and  q  (z,  z) 
in  z  and  in  z',  while  every  such  place  is  either  a  zero,  or  ordinary, 
or  a  pole,  or  an  unessential  singularity ;  and 

(vi)     the  rational  function  R  (z,  z')  has  no  essential  singularities. 

Functions  entirely  devoid  of  essential  singularities. 

78.  Now  we  know  that  not  a  few  of  the  important  properties  of  uniform 
analytic  functions  of  a  single  variable  are  deduced  from  those  expressions  of 
the  function  which  arise  when  special  regard  is  paid  to  its  singularities  ;  and 
occasionally  some  classification  of  functions  can  be  secured  according  to  the 
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number  and  nature  of  these  points*.  In  particular,  we  know  that  a  uniform 
function,  devoid  of  essential  singularities  throughout  the  whole  field  of 
variation  of  the  variable  z,  is  a  rational  function  of  z.  Of  this  result,  there  is 
the  generalisation,  given  by  the  theorem  f  :  — 

A  uniform  analytic  function  of  two  complex  variables  z  and  /,  having  no 
essential  singularity  in  the  whole  field  of  their  variation,  is  a  rational  function 
of  z  and  z  . 

To  establish  this  theorem,  we  proceed  as  follows. 

Let  /  (z,  z)  be  a  uniform  function  of  z  and  /,  entirely  devoid  of  essential 
singularities;  and  let  any  ordinary  place  (say  0,  0)  be  chosen  which  is  a 
non-zero  place  of  the  function.  In  the  vicinity  of  0,  0,  let  the  expansion  of 
f(z,  z'}  be 

f(z,z')=  2    2  cm>nzmz'n; 

m=Q  w=0 

and  suppose  that  this  series  converges  absolutely  within  a  domain  |  z  \  <  r, 
z'\<  r.     Manifestly,  after  the  supposition  as  to  /(O,  0),  the  quantity  c00  is 
not  zero. 

Within  the  domain,  we  have 


00  /     00 


because  the  double  series  converges  absolutely;  so,  writing 

00 

3m  \%  )  =  £    Cm>  nZ     , 
»=0 

we  have 


Consequently,  for  all  values  0,  1,  ...  of  m,  and  for  all  values  of  z'  within  the 
domain,  we  have 


Now  /  (z,  z')  is  everywhere  a  uniform  analytic  function  without  essential 
singularities;  consequently  every  derivative  of f(z,  z'),  at  every  place  in  the 

*  Of  course,  there  are  other  classifications,  such  as  those  connected  with  the  kinds  of  aggregate 
of  the  zeros  of  a  uniform  analytic  function  of  a  single  variable,  leading  to  the  class  (genre) 
question  that  has  been  the  subject  of  many  investigations  in  recent  years,  initiated  by  Laguerre, 
Poincare,  Hadamard,  Borel,  and  others. 

1;  It  is  the  first  of  the  two  theorems  which,  as  already  stated,  were  enunciated  by  Weierstrass 
without  proof.  His  enunciation,  given  for  n  variables  instead  of  two  only,  is  to  be  found  Ges. 
Werke,  t.  ii,  p.  129. 

A  proof  is  given  by  Hurwitz,  Crelle,  t.  xcv  (1883),  pp.  201 — 206,  for  n  variables;  and  this 
proof  is  followed  by  Dautheville,  Etude  sur  les  series  entieres  par  rapport  a  plusieurs  variables 
imaginaires  ind^pendantes  (These,  Paris,  1885).  Hurwitz's  proof,  modified  for  the  case  of  two 
variables,  and  amplified,  is  substantially  adopted  in  my  text. 
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field,  also  is  a  uniform  analytic  function  without  essential  singularities.  A  t 
the  places  0,  z'  within  the  domain,  the  converging  series  denoted  by  ym(f') 
represents  a  derivative  of  f(z,  z');  it  is  therefore  an  element  of  a  function  <.t 
a  single  variable  z',  which  is  uniform,  analytic,  and  devoid  of  essential 
singularities.  But  we  know  *  that  such  a  function  of  a  single  variable  is  a 
rational  function  of  the  variable  ;  and  therefore  gm  (/)  is  an  element  of  a 
rational  function  of/.  Denoting  this  rational  function  by  Am(z'),  or  by  Amt 
for  all  values  of  m,  we  have 


for  all  values  of  z'  within  the  domain  ;  and  so,  within  that  domain,  we  have 


where  now  A9,  A1}  A3,  ...  are  rational  functions  of  z'  which  have  no  pole 
anywhere  within  our  domain. 

Moreover,  when  z  =  0,  z'  =  0,  the  quantity  c00  is  not  zero,  so  that  .4,(0)  is 
different  from  zero.  Hence  we  can  choose  a  more  restricted  domain  given 
by  I  z  |  <;  8  and  \z'\^.  £',  where  S  and  8'  are  not  infinitesimal,  such  that  the 
uniform  analytic  function  f(z,  z')  is  everywhere  regular  and  different  from 
zero. 

Assign  an  arbitrary  value  a  to  z  in  this  restricted  domain,  that  is,  such 
that  |  a  |  ^  8'.  Then  f(z,  a)  is  a  function  of  a  single  variable  only  ;  it  is 
uniform  ;  and  it  possesses  no  essential  singularity  ;  it  is  therefore  a  rational 
function  of  z,  so  that  we  may  write 


f(z  ^.---- 

-U.+~Ul*+...  +  W 

As  a  rational  function  of  z  has  a  limited  number  of  zeros  and  of  poles,  tlu- 
highest  index  of  z  in  the  numerator  and  the  denominator  combined  is  finite  : 
that  is,  r  is  a  finite  integer.  No  generality  is  lost  by  assuming  that  B,  and 
Cr  are  not  zero  together.  If  B0  were  zero,  then  2  =  0  and  z  —  a'  would  be 
a  zero  of  f(z,  z'),  contrary  to  the  supposition  that  f  does  not  vanish  within 
the  selected  domain  ;  if  C0  were  zero,  then  z  =  0  and  z'  =  a  would  be  a  pole 
of  f(z,  z'\  contrary  to  the  supposition  that  /  is  regular  within  the  selected 
domain  ;  hence  neither  B0  nor  C0  is  zero. 

Let  K0,  Klt  Kt,  ...  respectively  denote  the  values  of  the  rational  function- 
A0,  Al}  A*,  ...  when  z  =  a.    Then  a  converging  series  for/(*.  a')  is  given  by 

f(z,  a)  =  K0  +  Klz  +  K3z-  -I-  .... 
so  that,  from  the  two  expressions  off(z,  a),  we  have 

C1z  +  ...  +  Crzr)  =  B,+  B,z  +  ...  +  Brf, 


holding  for  all  values  of  z  such  that  \z\zS.     The  two  coefficients  of  each 
power  of  z  on  the  two  sides  must  be  equal  to  one  another  ;  and  therefore,  as 

*  See  my  Theory  of  Function*,  §  48. 
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zr+n  (for  n  >  1)  does  not  occur  on  the  right-hand  side,  we  have  the  coefficient 
of  zr+n  on  the  left-hand  side  equal  to  zero.     Thus  all  the  determinants 


TT 

Ac 

A, 

K* 

K 

must  vanish. 

With  each  value  of  a',  some  finite  integer  r  must  be  associated  because 
f(z,  a')  is  rational  in  z.  But  with  at  least  one  value  (and,  it  may  be,  with 
more  than  one  value)  of  r,  an  infinite  number  of  values  of  a  must  be 
associated ;  for  otherwise,  if  with  each  value  of  r  only  a  finite  number  of 
values  of  a'  could  be  associated  and  as  every  admissible  integer  r  is  finite, 
there  would  in  all  be  only  a  finite  number  of  values  of  a',  contrary  to  the 
fact  that  a'  is  any  place  in  the  domain  i  z  j  ^  8'. 

Consequently,  taking  r  to  be  the  greatest  integer  for  any  value  of  a'  in 
the  domain  determined  by  8',  all  the  preceding  determinants  vanish  for  the 
infinite  number  of  values  of  a'  in  the  domain.  Hence  there  must  exist 
functions  of  /  (to  be  denoted  by  F0,  F1}  ...,  Fr),  such  that  the  equations 

FrAl  +  Fr_,An  +...+  F0Ar+1  =  0, 
FrAt  +  Fr-iA,  +  . . .  +  F0A,+z  =  0, 


are  satisfied  for  an  infinite  number  of  values  of  /;  and  not  all  the  functions 
F  can  vanish.  Moreover,  the  functions  A  are  rational  and,  at  most,  only 
some  of  them  (limited  in  number)  are  evanescent;  hence,  as  the  functions 
F0,  FI,  ...,  Fr  can  be  taken  as  equal  to  determinants  the  constituents  of  which 
are  rational  functions  of  z  ',  they  are  themselves  rational  functions  of  z  '. 

Consider  the  function 

(F0  +  zFl+...+zrFr)f(z)  z')-(G0  +  zG,+  ...  +  zrGr), 
where 


and  denote  it  by  <&  (z,  z'),  which  may  or  may  not  vanish  identically.  The 
quantities  G0,  ...,  Gr,  being  lineo-linear  in  the  rational  functions  A  and  F,  are 
themselves  rational  functions  of  /  ;  and  not  all  the  functions  G  can  vanish. 
Then  the  function  <&  (z,  z')  is  a  regular  function  of  z  and  /  within  the 
domain  |  z  <:  8  and  /  1  <  8',  because  all  its  components  are  regular  within 
that  domain.  The  foregoing  analysis  shews  that,  for  all  values  of  z  in  the 
range  |  z  \  ^  8,  there  is  an  infinite  number  of  values  of  z'  in  the  range  \z'\^8' 
for  which  <t>  (z,  z')  vanishes.  If  0  (z,  z')  does  not  vanish  identically,  we  take 
any  special  value  of  z  within  the  range  |  z  ^  8,  say  z  =  c  ;  then  <&  (c,  z')  is 
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a  regular  function  of  /  within  the  range  \z'\t.8,  and  (after  what  precedes) 
there  is  an  infinite  number  of  values  of  /  within  that  range  where  <t>  (c,  z') 
vanishes.  It  is  a  known  property*  of  regular  functions  of  one  variable 
that  the  number  of  its  zeros,  within  any  finite  region  where  the  function  is 
regular,  is  necessarily  finite  ;  and  the  preceding  result,  based  immediately 
upon  the  hypothesis  that  4>  (z,  /)  does  not  vanish  identically,  does  not 
accord  with  this  requirement.  Accordingly,  the  hypothesis  must  be 
abandoned  ;  the  function  4>  (z,  z')  vanishes  identically  ;  and  therefore,  for 
all  values  of  z  and  /  within  the  selected  domain,  we  have 

(F0  +  zF,  +  .  .  .  +  zrFr)f(z,  z')  =  G0  +  zGl  +  ...+  zrGr, 
where  F9,  Fly  ...,  Fr,  G0,  Gl}  ...,  Gr  are  rational  functions  of  z. 

The  function  F0  and  the  function  G0  do  not  vanish  under  our  initial 
hypothesis  that  the  ordinary  place  0,  0  is  not  a  zero  of  f(z,  z')  ;  some  (but 
not  all)  of  the  other  functions  Fl}  ...,  Fr,  Gly  ...,  Gr  may  vanish. 

We  thus  have 

^_G0  +  zG,+  ... 
/W       = 


that  is,  f(z,  z')  is  a  rational  function  of  z  and  z.  The  proposition  is  thus 
established. 

79.  One  provisional  remark  will  be  made  at  this  stage.  Let/(z,  /)  be 
a  uniform  function  which,  within  some  limited  region  of  its  existence,  has  no 
essential  singularities  and,  within  that  region,  does  possess  zeros,  and  poles, 
and  unessential  singularities. 

Suppose  that  a  uniform  function  exists,  which  has  those  zeros,  those  poles, 
and  those  unessential  singularities,  all  in  precisely  the  same  fashion  as  f(z,  z'}, 
and  which  possesses  no  others  within  the  region  ;  and  suppose  that  this 
function  has  no  essential  singularity  anywhere  in  the  whole  field  of  variation 
of  z  and  /.  The  preceding  proposition  shews  that  it  must  be  a  rational 
function  of  z  and  /.  (Examples  can  easily  be  constructed,  in  the  case  of 
definite  simple  assignments  of  such  places).  We  shall,  for  the  moment, 
assume  the  possible  existence  of  such  a  rational  function;  and  then,  denoting 
it  by  r  (z,  2'),  we  write 

/     _/\     f(z>  z) 
g(z,J)  =  J  )     j(- 
r  (z,  /) 

Within  the  region,  the  function  g  (z,  z')  has  no  zeros  and  it  has  no 
singularities  of  any  kind  ;  hence,  within  the  domain  of  every  place  in  that 
region,  the  two  functions  g±  and  g*,  where 

_  1  fy  1  fy 

9l-gte'    9t~gdz" 

can  be  expressed  as  absolutely  converging  power-series,  which  are  elements 

*  See  my  Theory  of  Function*,  %  87. 
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of  two  regular  functions.     Moreover,  as  regards  these  two  power-series  for  gl 
and  <72,  we  obviously  must  have 

%i_9£2 
dz'      dz 

identically;  so  we  denote  the  common  value  of  these  two  quantities  by 

d*P(z,z') 


where  P  (z,  z)  is  itself  a  double  series  converging  absolutely  in  the  domain, 
and  is  an  element  of  a  single  regular  function,  which  may  be  denoted  by 
Q(z,z').  Then 

1  dg  =  dP(z,z')       \dg__  dP(z,  *') 

g  dz  dz  g  9/  ""       dz/ 

and  therefore 


within  the  domain.  Now  g  (z,  /)  is  regular  throughout  the  region  ;  and,  for 
each  domain  within  the  region,  P  (z,  z')  is  the  element  of  the  regular  function 
Q  (z,  z').  Consequently,  on  the  assumption  that  the  rational  function  r  (z,  /) 
exists,  we  have 

r  (z,  z)  eQ(*>*> 

as  a  representation  of  f(z,  z')  within  the  region,  Q  (z,  z')  denoting  a  function 
that  is  regular  within  the  region. 

The  definite  existence  of  the  function,  denoted  by  r  (z,  /),  has  not  been 
established  in  general.  The  assumption  that  has  been  made  raises  the 
question  as  to  whether  rational  functions  exist,  defined  by  the  possession 
solely  of  assigned  zeros,  assigned  poles,  and  assigned  unessential  singularities. 
Also,  that  question  raises  the  further  question  as  to  what  are  the  limitations 
(if  any)  upon  the  arbitrary  assignment  of  zeros,  poles,  and  unessential  singu- 
larities, in  order  that  it  may  lead  to  the  existence  of  a  rational  function. 

These  questions  initiate  a  subject  of  separate  enquiry  which  will  not  be 
pursued  here. 

Functions  having  essential  singularities  only  in  the  infinite  part 

of  the  field. 

80.  The  other  of  the  theorems  already  mentioned  relates  to  the  expression 
of  a  uniform  analytic  function,  of  which  all  the  essential  singularities  arise 
for  infinite  values  of  one  or  other  or  both  of  the  variables.  It  was  adumbrated 
by  Weierstrass*;  the  following  proof  is  based  upon  a  memoir  by  Cousin  f. 
We  have  to  establish  the  theorem  :  — 

A  uniform  analytic  function  of  two  variables,  all  the  essential  singu- 
larities of  which  arise  for  infinite  values  of  either  of  the  variables  or  of 

*  Ges.  Werke,  t.  ii,  p.  163. 

t  Acta  Math.,  t.  xix  (1895),  pp.  1  —  62;  it  applies  to  n  variables. 

It  may  be  added  that  a  proof  is  given  by  Poincare',  Acta  Math.,  t.  ii  (1883),  pp.  97  —  113  ; 
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both  of  the  variables,  can  be  expressed  as  the  quotient  of  two  functions 
which  are  everywhere  regular  for  finite  values  of  the  variables. 

For  this  purpose,  Cousin  uses  the  Cauchy  method  of  contour  integrals. 

81.     Consider  an  integral,  the  variable  of  integration  Z'  being  taken  in 
the  plane  of  /,  as  given  by 


1     *   dZ' 


where  the  integration  extends  along  an  arc  AB  from  A  as  the  lower  limit  to 
B  as  the  upper  limit.  When  we  take  a  closed  contour  of  which  AB  is  a 
portion,  AB  is  the  positive  direction  of  description  in  figure  1  and  is  the 
negative  direction  of  description  in  figure  2. 

Now  in  figure  1,  we  have 


1  AM B  &    ~ 

for  all  points  /  within  the  contour  AEBMA,  and 


AMB  &    ~z 

for  all  points  z'  without  the  same  contour.  For  all  points  within  the  contour, 
and  for  all  points  without  the  contour,  6  (z')  is  a  regular  function  of  z'. 
Consequently  the  line  AEB  is  a  section*  for  the  function;  the  continuation 
6  (D),  taken  from  the  inside  pojnt  G  to  the  outside  point  D  across  the  section 
AB  when  the  latter  is  described  positively  for  the  area,  is  —  1  -I-  6  (G). 

In  the  same  way  for  figure  2,  the  continuation  Q(D),  taken  from  the  inside 
point  G  to  the  outside  point  D  across  the  section  AB  when  the  latter  is 
described  negatively  for  the  area,  is  1  +  0(C). 

it  is  based  upon  the  properties  of  potential  functions.  The  following  memoirs  may  also  be 
consulted: — 

PoincarS,  Acta  Math.,  t.  xxii  (1899),  pp.  89—178;  ib.,  t.  xxvi  (1902),  pp.  43—98. 

Baker,  Camb.  Phil.  Trans.,  vol.  xviii  (1899),  p.  431  ;  Proc.  Lond.  Math.  Soc.,  2nd  Ser.,  vol.  i 

(1903),  pp.  14—36. 
Hartogs,  Jahresb.  d.  deutschen  Mathematikervertinigung,  t.  xri  (1907),  pp.  223—240  ;  and  the 

memoir  by  Dautheville  already  (p.  126)  quoted. 

*  See  my  Theory  of  Function*,  §  103  ;   the  notion  is  due  to  Hermite,  who  called  auch  a  line  a 
coupure. 

9—2 


132  PROPERTIES   OF  [CH.  V 

The  general  value,  of  course,  is 

1           h'  —  z' 
0  (/)=—.  log-, ;, 

2?rt     &  a  —  z 

where  a'  and  b'  are  the  variables  of  A  and  B.     Clearly  the  quantity 

<?(/)- ^-.  log  (&'-*') 
is  regular  in  the  immediate  vicinity  of  B,  and  the  quantity 

0(0  +  2^.  log  (a'-z'} 
is  regular  in  the  immediate  vicinity  of  A. 

Next,  let  g  (z,  z'}  denote  a  function  of  z  and  z',  which  is  regular  for  ranges 
of  z  and  /  that  have  finite  values  ;  and  consider  an  integral 


Z'-z1 


taken  precisely  as  for  the  preceding  integral  6  (z).  Then  ^  (z,  /)  is  a  regular 
function  of  z  and  z',  except  when  z'  lies  upon  the  line  AEB ;  and  AEB  is  a 
section  for  the  function  %  (z,  z'}.  Now  let 


as  g(z,  z')  is  a  regular  function  of  z  and  z',  it  is  easy  to  see*  that  G  (z,  z1  ,  Z') 
is  a  regular  function  of  z,  z'  ,  Z'.     Hence 


=  H(z,z')+6(z')g(z,z'), 

where  H(z,  z')  is  a  regular  function  of  z  and  /  for  all  the  values  of  z  and  z' 
included,  and  B  (/)  is  the  preceding  integral  already  considered.  Consequently 
X  (z,  /)  is  a  regular  function  of  z  and  z  for  all  points  z  that  do  not  lie  upon 
the  section  AEB;  and  the  change  in  the  analytical  continuation  of  %  (z,  z) 

*  If  we  take 

9  (*.  Z')  =g0  (z)  +  Z'9l  (z)  +  Z'tg*  (z)  +  .  .  .  , 


then 

G(z,  z',  Z')  = 
so  that 

|  G  (z,  z',  Z')\^\  9l  (z)  |  +2r'  |  (?2  (z)  \  +3r'2  |  g3(z)  |  +  ...  , 
for  values  of  z'  and  Z'  such  that 

|  z'  |  <  r7,     |  Z'  |  <  r>  <  R'. 

With  the  properties  of  a  regular  function  such  as  g  (z,  z'),  which  have  been  established  earlier, 
the  series  on  the  right-hand  side  converges  absolutely  ;  hence  G  (z,  z',  Z')  is  regular. 
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across  the  section  AEB  is  —g(z,  z')  or  +g(z,  z')  according  as  AEB,  wlu-n 
crossed,  is  being  described  negatively  or  positively.     Moreover,  the  function 


is  regular  in  the  immediate  vicinity  of  6',  and  the  function 
X  (z>  *')  +       -  9  (*, 


is  regular  in  the  immediate  vicinity  of  a'. 

Next,  take  in  order  a  finite  number  of  lines  A^B,  AtB,  ...  in  the  plane  of 
z ',  such  that  they  have  a  common  extremity  B, 

do  not  meet  except  at  B,  and  all  lie  within  As         /A, 

the  z,  z'  domain  considered.  Associated  with 
each  of  the  lines  ArB,  we  take  a  regular 
function  gr  (z,  z),  occurring  precisely  as  g  (z,  z') 
occurred  in  the  preceding  discussion  of  the 
function  %  (z,  z')  over  its  section ;  and  write 

*&&dff. 


the  integral  being  taken  from  Ar  to  B.  The  character  of  ^ (z,  z)  is  known 
from  the  earlier  investigation. 

Let  a  new  function  3> (z,  z)  be  defined  by  the  equation 
4>  (z,  z')  =  2  yr  {z,  z'\ 

r=l 

For  all  places  not  lying  upon  any  one  of  the  lines,  the  function  <J>  (z,  z')  is 
regular.  In  the  immediate  vicinity  of  the  place  B  common  to  all  the  lines, 
the  function 


is  regular ;  hence,  if  4>  (z,  /)  is  regular  in  the  immediate  vicinity  of  B,  it  is 

necessary  and  sufficient  that 

V         (        '\ 
r=l 

should  vanish  at  B.     Moreover,  if 

2  gr  (z,  z')  =  2fcm 

r=l 

at  B,  where  fc  is  a  constant,  then 

4>(*,/)-fclog(6'-/) 
is  regular  at  B. 

82.  We  are  to  deal  with  a  uniform  analytic  function  f(z,  /),  which  has 
no  essential  singularity  in  the  finite  part  of  the  z,  z'  field.  In  this  field,  take 
any  finite  domain.  Within  the  selected  domain,  f(z,  i')  deviates  from  regu- 
larity at  or  in  the  immediate  vicinity  of  poles,  and  at  or  in  the  immediate 
vicinity  of  unessential  singularities.  At  a  pole  and  in  its  vicinity,  there  is 
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one  definite  type  of  representation  of  /  (z,  /)  which  is  valid  for  some  region 
round  the  pole.  At  an  unessential  singularity  and  in  its  vicinity,  there  is 
another  definite  type  of  representation  of  f(z,  /)  which  likewise  is  valid  for 
some  region  round  the  unessential  singularity.  At  an  ordinary  place  and 
within  some  limited  region  of  the  place,  f(z,  /)  is  regular;  within  that  region, 
there  is  another  definite  type  of  representation  of  f(z,  /)  which  likewise  is 
valid  for  the  limited  region. 

When  any  two  of  these  respective  regions  have  any  area  in  common,  the 
respective  representations  of  our  uniform  function  /  (z,  /)  are  equivalent  to 
one  another  over  that  area.  Moreover,  we  have  selected  a  finite  domain  in  the 
z,  z'  field ;  so  that  the  total  number  of  these  regions  in  this  domain  is  finite. 

Now  let  the  whole  selected  domain  in  the  z,  z'  field  be  divided  up  in 
different  fashion.  Let  the  whole  region  in  one  of  the  two  planes  (say  the 
/-plane)  belonging  to  this  domain  in  the  field  be  divided  into  n  regions, 
where  n  is  finite.  Each  of  these  regions  is  to  be  bounded  by  a  simple 
contour.  With  each  of  these  n  regions  in  the  /-plane,  we  combine  the 
whole  of  the  ^-plane  that  belongs  to  the  selected  domain ;  so  that  we  now 
have  n  domains  within  the  single  selected  finite  domain  in  the  z,  z  field.  At 
every  place  in  each  of  these  n  domains,  our  function  f(z,z')  is  defined.  Let 
fi  (z,  /)  denote  the  whole  representation  off(z,  z')  in  one  domain,  /2  (z,  /)  the 
whole  representation  in*,  another  domain ;  and  so  on  for  the  n  domains,  up  to 
fn (z, z).  With  each  region  in  the  /-plane,  we  associate  the  function  fm (z,  z') 
giving  the  representation  of  /  (z,  /)  for  the  domain  which  includes  that 
particular  /-region. 

It  may  happen  that  two  such  regions  have  a  common  area,  so  that  the 
respective  functions  belonging  to  the  regions  coexist  over  that  area;  we 
shall  assume  that,  if  deviations  from  regularity  occur  within  the  area,  such 
deviations  are  the  same  for  the  two  functions,  say  fk  (z,  /)  and  ft  (z,  /), 
so  that 

/,(*,/)-/;(*,/) 

is  a  regular  function  over  the  area. 

When  two  functions  are  such  that  their  difference  over  an  area  is  a  regular 
function,  they  are  said*  to  be  equivalent  over  the  area;  if  their  difference  is  a 
regular  function  in  the  immediate  vicinity  of  a  point,  they  are  said  to  be 
equivalent  at  the  point. 

Denote  the  regions  in  the  /-plane  by  RI,  R?,  ...,  Rn  with  which  fi(z,  z'), 
fz(z,  /),  ...,/n(^,/)  are  respectively  associated.  Further,  denote  by  £J2  the 
boundary  between  R±  and  R2,  such  that  when  /  passes  from  Rl  to  R?  by 
crossing  £12,  this  line  is  described  positively  for  the  boundary  of  7?2;  and 
similarly  for  the  boundary  between  any  two  contiguous  regions.  Lastly, 
there  will  be  points  where  three  or  more  boundary  lines  are  concurrent. 

*  Cousin,  1.  c.,  p.  10. 
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When  a  point  P'  lies  within  the  region  Rk,  then  fk(z,  t)  is  the  function 
associated  with  P'.  When  a  point  Q'  lies  on  the  boundary  between  two 
contiguous  regions  Rk  and  Rt>  then  either  of  the  functions  fk(z,  z')  und/i(«,  O 
is  the  function  associated  with  Q'.  When  a  point  S'  is  a  point  of  concurr. 

of  more  than  two  boundary  lines  of  regions  Rjt  Rk,  Rt then  any  one  of 

the  functions  fj  (z,  z'\fk  (z,  z'),f{  (z,  z'),  ... ,  is  the  function  associated'with  8'. 

83.     Consider  the  integral 


, 

dz 


taken  along  the  line  4m  between  two  contiguous  regions,  the  order  of  the 
suffixes  in  7^  being  the  same  as  their  order  in  l^.  Manifestly 

Ikm  —  Ink- 

As  the  function  fm(z,  Z')  -fk(z,  Z')  is  regular  everywhere  along  the  path  of 
integration,  the  integral  is  of  the  same  character  as  the  integral  previously 
denoted  by  XT(Z>  z'}\  tne  line  /^  is  a  section  for  the  function  7^. 

Now  take  all  these  integrals  7*™  which  arise  for  contiguous  regions,  and 
write 

*<jr,O-S/*, 

where  the  summation  is  for  all  pairs  of  suffixes  that  correspond  to  contiguous 
regions.  The  function  4>  (^,  z)  has  each  line  l^m  as  a  section;  at  every 
place  that  does  not  lie  upon  a  section,  4>  (z,  z')  is  regular. 

Next,  we  take  a  set  of  functions  fa  (z,  z'),  <£,  (z,  z'),  ...,  <f>n(z,  z),  associated 
with  the  respective  regions  72,,  Ry,  ...,  Rn\  and  we  define  <f>p  (z,  z')  as  the 
value  of  4>  (z,  /)  within  the  region  Rp.  A  point  P'  in  the  /-plane  may  lie 
within  a  region  ;  it  may  lie  upon  the  boundary  of  two  contiguous  regions  ; 
and  it  may  be  a  point  of  concurrence  of  several  such  boundaries. 

When  the  point  P'  lies  within  the  region  Rp,  the  function  <f>p(z,  z')  as 
defined  is  regular,  because  the  sections  of  4>  (z,  z')  are  only  the  boundaries  of 
regions. 

When  the  point  P'  lies  on  a  boundary  of  the  region  Rp,  say  on  the  line 
Ipq  so  that  Rq  is  the  contiguous  region,  and  when  P'  does  not  lie  at  eithi-r 
extremity  of  1M,  the  analytical  continuation  of  <j>p  (z,  z')  through  the  point 
P'  remains  regular.  For,  writing 

gpq(z,z')=fg(z>z')-fp(z,z), 

so  that  gpg  (z,  z')  is  regular  for  all  the  values  of  z  and  z'  considered,  the  earlier 
investigation  shews  that,  in  crossing  the  section  1M,  the  change  in  the 
analytical  continuation  of  7W  is  -  gM  (z,  z)  when  1M,  as  it  is  crossed,  is  being 
described  positively.  For  this  position  of  P',  every  element  in  the  sum  of  the 
functions  7^  is  regular  except  Im  ;  and  therefore  the  change  in  the  analytical 
continuation  of  <J>  (z,  z)  is  -  gn  (z,  z').  But  the  new  function  <£v  («,  /)  is  the 
value  of  4>  (z,  z')  in  the  region  Rq  ;  hence 

£,  (z,  af)  =  <f>p  (z,  /)  -  fa  (z,  z'), 
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and  therefore 

<t>q (z,  /)  +/,  (z,  z)  =  <f>p (z,  z1)  +fp  (z,  /), 

where  Rp  and  Rq  are  contiguous  regions. 

When  the  point  P'  is  a  point  of  concurrence  of  several  boundaries,  the 
regions  may  be  taken  as  in  the  figure.  Our 
function  4>  (z,  z')  can  be  rearranged  in  its  sum- 
mation. We  group  together  all  the  integrals  1^ 
which  have  no  section  passing  through  P' ;  and 
we  call  this  group  3>i(z,  z1).  We  group  together 
all  the  remaining  integrals,  the  section  of  each  of 
which  passes  through  P';  and  we  call  this  group 
<&,(*,*').  Thus 

O  (z,  z/)  =  <J>j  (z,  z')  +  <J>2  (z,  z'). 

The  sum  <J>j  (z,  z)  is  regular  at  P',  because  every  element  /  in  the  sum 
is  regular. 

As  regards  the  sum  3>s  (z,  z/),  our  earlier  investigation  shews  that  the 
function 


is  regular  at  P'.     But  the  functions  g  (z,  z'},  for  the  various  elements  /  in 
4>2(z,  /)  taken  as  in  the  figure,  are 


ft(z,z')-fs(z,zf), 
/a(z,/)-/6(^,/), 

that  is,  the  quantity  2^r  (z,  z')  is  identically  zero.     Hence  the  sum  <J>S  (z,  z')  is 
regular  at  P'. 

Consequently,  the  function  4>  (z,  z')  is  regular  at  P',  in  this  third  case  ; 
and  therefore  all  the  functions  $(z,  z'},  equivalent  to  one  another  at  P',  are 
regular  at  that  point. 

We  thus  have  a  set  of  functions  </>  (z,  z').  Each  of  them  is  regular  within 
its  own  region.  Each  of  them  is  regular  at  any  point  of  concurrence  of  the 
boundaries  of  several  regions.  The  change  in  the  analytical  continuation, 
from  the  function  <f>p(z,  z)  belonging  to  a  region  Rp,  to  the  function  <j>q(z,  z') 
belonging  to  a  contiguous  region  Rq,  is  known  ;  we  have 

<t>q  (^  Z)  -  <£p  (Z,  Z)  =/p  (Z,  Z")  -fq  (Z,  Z}. 

The  last  relation  gives 

4>p  (z,  O  +/„  (*,  *')  -  <t>9  (^  z)  +fq  (z,  z') 
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as  a  relation  holding  between  two  contiguous  regions  Rp  and  Rq.     Let  Rr  be 
a  region  contiguous  to  Rq  and  distinct  from  Rp  ;  then 


</,,  (*,  t 

And  so  on,  for  each  region  in  succession,  until  the  whole  domain  considered 
is  covered. 

Accordingly,  we  define  a  new  function  F(z,  z'),  by  the  relatioq 
F(z,z')=4>r(z,z')+fr(z,z'Y 

for  every  region  Rr.  But  all  these  different  expressions  for  F(z,  z)  are  the 
same,  because  the  relation 

</>,  (z,  /)  +/*  (z,  zf)  =  <j>m  (z,  /)  +fm  (z,  /) 

holds  for  any  two  contiguous  regions  within  the  domain.  This  final  function 
F(z,  z),  at  every  place  within  the  domain,  is  equivalent  to  the  assigned 
function  fm  (z,  z')  belonging  to  the  region  which,  within  that  domain,  in- 
cludes the  place  ;  and  the  expression  for  this  function  F  (z,  z")  is 

F(z,z')=fm(z,z')  +  <t>m(z,z'), 

where  <£TO  (z,  z')  is  regular  in  the  domain  of  the  place.  The  expression  for 
F  (z,  z)  is  valid  over  the  domain  considered  ;  and  the  argument  establishes 
the  existence  of  the  function  F(z,  z'\  possessing  the  property  that  it  is 
equivalent  to  each  of  the  functions  flt  ...,fn  in  their  respective  domains. 

84.  The  result  can  be  extended.  We  can  substitute  a  single  function 
F  (z,  z')  for  the  aggregate  of  functions  fm  (z,  z)  within  the  aggregate  of 
regions  Rlt  ...,  Rn.  When  this  aggregate  of  regions  is  denoted  by  S, 
we  infer  that  a  function  F  (z,  z')  exists  which,  within  this  aggregate 
region  8,  possesses  all  the  characteristics  of  the  functions  fm  (z,  z')  ;  it  is 
subject  to  an  additive  function  <£  (z,  z')  which  is  regular  throughout  the 
region  S. 

Now  take  a  number  of  these  corporate  regions  S.  It  is  not  difficult  to  see 
that  all  the  conditions  for  the  individual  functions  fm  (z,  z'}  can  be  transferred, 
in  each  such  region  S,  to  the  function  F(z,  z'}  for  these  regions.  The  functions 
F(z,  z')  for  the  different  regions  S  are  then  taken  as  the  elements  for  the 
composition  of  a  new  function  which  may  be  denoted  by  jf  (z,  z');  and  this 
new  function  Jf  (z,  z)  is  equivalent,  over  the  whole  aggregate  of  these  cor- 
porate regions,  to  the  functions  fm(z,  z')  which  exist  in  any  part  of  it.  Thus 
we  infer  the  existence  of  a  function  Jf  (e,  z)  which  is  such  that,  in  the  vicinity 
of  any  place  in  the  finite  part  of  the  field  of  variation  where  a  uniform  analytic 
function  fm  (z,  z'}  is  not  regular,  the  quantity 


is  a  regular  function  of  the  variables.     But  it  must  be  remembered  that  only 


138  COUSIN'S  [CH.  v 

a  finite  part  of  the  field  is  considered  and  that  the  whole  number  of 
functions  fm  (z,  z1)  is  finite. 

85.  In  the  establishment  of  the  preceding  result,  which  is  of  the  nature 
of  a  summation  theorem,  all  the  functions  fr  (z,  z')  were  assumed  to  be 
uniform  and  analytic.  There  is  a  corresponding  result,  which  is  of  greater 
importance  for  our  investigation  ;  it  is  of  the  nature  of  a  product  theorem, 
and  the  associated  functions  are  logarithms  of  regular  functions. 

The  /-plane  is  divided  into  regions  Rl}  ...,  Rn  as  before  ;  with  each  region 
Rk  we  associate  a  regular  function  UK  (2,  z'},  and  we  take 

fk  (z,  z)  =  log  uk  (z,  z'\ 

so  that  the  value  of  fk(z,  z'}  is  subject  to  additive  integer  multiples  of  ITTI, 
and  otherwise  is  a  regular  function  of  z  and  /  except  at  places  which  are 
zero-places  of  uk  (z,  /). 

As  regards  the  functions  u^  (z,  z'\  ...,  un(z,  z),  we  assume  that,  over  any 
area  common  to  two  contiguous  regions  Rk  and  Rm  or,  if  no  area  is  common, 
along  the  part  of  their  boundary  which  is  common  to  them,  the  function 


um(z,  z') 
is  regular  and  different  from  zero.     Consequently  the  function 

fk  (z,  z')  -fm  (z,  z') 

is  regular  for  the  same  range  of  the  variables,  subject  to  a  possible  additive 
integer  multiple  of  2?rt. 

We  now  proceed  as  before.     We  again  form  the  integrals 

1    ffm(z,Z'}-fk(z,Z'} 
lkm  =  2^r          Z'-z'  d/l' 


taken  along  the  line  lkm  which  is  the  boundary  common  to  two  contiguous 
regions;  the  order  of  the  suffixes  in  Ijcm  is  the  same  as  their  order  in  1^,  and 
clearly 

lkm—  Imk- 

The  function  fm  (z,  Z')  —fk  (z,  Z')  is  regular  along  the  line  l^m,  and  there  is 
nothing  to  cause  a  change  in  the  additive  multiple  of  ZTTI  when  once  this 
multiple  has  been  assigned;  thus  the  integral  is  of  the  same  character  as 
the  integral  previously  denoted  by  ^  (z,  z'),  and  the  line  lkm  is  a  section  for 
the  integral  7^. 

Again,  as  before,  we  take 

<J)(^,/)  =  X/tm, 

where  the  summation  is  for  all  pairs  of  suffixes  that  correspond  to  contiguous 
regions.  The  function  4>  (z,  z)  has  each  line  4™  as  a  section. 
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At  any  point  P'  lying  within  a  region,  the  function  <l>  (*,  tl)  is  regular. 

At  any  point  P',  which  lies  on  a  boundary  of  the  region  Rp  (say  on  the 
line  Ipq  so  that  Rq  is  the  contiguous  region)  and  does  not  lie  at  either 
extremity  of  Ipq,  the  analytical  continuation  of  <t>(z,  /)  from  .Rp  to  Rq  through 
z  is  regular,  the  function  in  Rq  being 

$>(z,z')-[fq(ztz')-fp(z,z% 
where  the  additive  multiple  of  2-rri  is  the  same  as  in  the  integral  /„. 

When  the  point  P'  is  at  &',  a  point  of  concurrence  of  several  boundaries 
which  may  be  taken  as  before,  it  is  again  necessary  to  rearrange  the  sum- 
mation of  <£  (z,  /).  We  group  together  all  the  integrals  having  no  section 
passing  through  b',  and  call  the  sum  of  this  group  4>,  (z,  z').  We  then  group 
together  all  the  remaining  integrals,  the  section  of  each  of  which  passes 
through  b'  ;  and  we  call  the  sum  of  this  group  <I>,  (z,  z').  Thus 

4>  (z,  z')  =  3>,  (z,  z'}  +  4>a  (z,  /). 

Each  element  /  in  the  first  sum  fy  (z,  z')  is  regular  at  6'  ;  and  therefore 
<I>i  (z,  z1)  itself  is  regular  at  b'. 

As  regards  <J>a(3,  /),  our  earlier  investigation  shews  that  the  function 
*,(*,/)-        {log  <&'- 


is  regular  at  b',  the  summation  being  over  all  the  lines  I  which  meet  at  6'. 
Now  these  functions  g  (z,  z),  for  the  various  elements  /  in  <J>S  (z,  /)  taken  as 
in  the  former  figure  (§  83),  are 


f*(z,z')-ft(z,z'l 

respectively,  subject—  for  each  of  the  functions  g  (z,  z)—  to  an  additive  integer 
multiple  of  2-rri.    Accordingly,  the  quantity  20  (*,  /)  is  some  integer  multipl- 
of  2iri  ;  let  it  be  denoted  by  k  .  2iri.     It  follows  that  the  function 


is  regular  at  the  place  b'. 

We  have  seen  that  4>i  (z,  /)  is  regular  at  6'  ;  hence 


is  regular  at  the  place  6'. 
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At  any  point  of  concurrence  of  boundaries  b",  other  than  b',  the  function 
log  (b'  —  z')  is  regular,  subject  to  an  added  multiple  of  2iri.  Consequently, 
the  function 

<£(*,*') -2  {Hog  (&'-«% 

where  the  summation  is  taken  over  all  the  points  of  concurrence  of  the 
boundaries  of  regions,  is  regular  for  all  places  z  in  the  range  considered ;  its 
expression  being  always  subject  to  an  additive  integer  multiple  of  2?™'.  Let 
this  function  be  denoted  by  -\Jr  (z,  z') ;  then 

•f  (z,  z')  =  3>  (z,  z1)  -  2  {k  log  (6'  -  z% 

Subject  to  the  added  multiple  of  27ri,  the  function  ty  (z,  z')  is  regular  for  the 
^'-region  considered :  and  its  sections  are  the  lines  1M. 

Having  constructed  this  function  -\Jr  (z,  z'},  we  now  take  functions  ^  (z,  /), 
•^^(z,  z'),  ...,  -tyn(z,  z'),  associating  them  with  the  regions  R1}  R^,  ...,  Rn 
respectively,  and  defining  them  by  the  condition  that  the  relation 

TJrm  (z,  z')  =  i/r  (z,  /) 

is  satisfied  within  and  on  the  boundary  of  Rm,  for  all  the  values  of  m.  When 
we  pass  across  the  boundary  of  Rm  into  a  contiguous  region  Rp,  we  change 
to  another  function  ^rp  (z,  z').  But,  as  we  have  seen,  the  analytical  change 
in  -»/r  (z,  z')  in  passing  over  a  line  lmp  is 

-{fp(z,z')-fm(z,z% 
and  so  the  analytical  continuation  of  i/rm  (z,  z)  is 

>h»  (Z,  Z')  -  {fp  (Z,  Z')  -fm(z,  z'}}. 

As  this  is  the  function  typ  (z,  z'\  we  have 

+p  (Z,  Z')  =  ^m  (*,  Z'}  -  [fp  (Z,  Z'}  -fm  (Z,  Z% 

there  always  being  an  additive  multiple  of  2-Tn  on  the  right-hand  side. 
Hence,  subject  to  this  additive  multiple,  we  have 

^m (,,  z')  +fm  (z.  z)  =  +p (z,  z)  +fp (z,  z'\ 
for  contiguous  regions  Rm  and  Rp. 

Now  pass  from  Rp  to  another  contiguous  region  Rq,  distinct  from  Rm ; 
then,  again  subject  to  an  additive  multiple  of  27ri,  we  have 

^p  (Z,  Z)  +fp  (Z,  Z')  =  ^g  (Z,  Z)  +fq  (Z,  Z). 

And  so  on,  for  the  full  succession  of  contiguous  regions,  until  the  whole 
£' -range  is  covered.  It  follows  then  that,  for  any  two  regions  Rm  and  jRM,  we 
have  the  relation 

+m  (z,  z')  +fm  (z,  z')  =  ^  (z,  /)  +/M  (z,  z'\ 

always  subject  to  an  additive  integer  multiple  of  2?™';  and  each  of  the 
functions  >|r  is  regular  within  its  own  region. 
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Accordingly,  we  define  a  new  function  G  (z,  z)  by  the  equati-  >n 

0feO-*bfe')+/.c*4 

for  every  region  Rm.  But  all  these  different  expressions  for  G  (*,  t1)  are  the 
same  as  one  another  (save  for  an  additive  multiple  of  2-jri  which  may  change 
from  region  to  region),  because  the  relation 

+m  (z,  z)  +/m  (z,  /)  -  ^  (z,  z')  +/,  (z,  z') 
is  satisfied  for  all  values  of  m  and  /*. 

Finally,  take  a  new  function  U(z,  z')  defined  by  the  equation 

U(z,  z')  =  e0«>*>. 

The  added  integer  multiple  of  2?™'  in  G  (z,  z')  does  not  affect  the  character  of 
U  (z,  z');  and  so  we  have 

U(z,  z')  = 


within  the  region  Rm.     We  thus  have  established  the  result  :  — 

A  function  U  (z,  z')  exists,  regular  throughout  the  whole  finite  region  con- 
sidered, such  that  the  quotient 

U(z,z') 

Urn  (Z,  Z) 

is  a  regular  function  of  z  and  z'  within  the  region  R^  and  is  different  /'/ 
zero,  u,*  (z,  z')  being  itself  a  regular  function  within  that  region  ;  and  this  holds 
for  all  the  n  values  of  m. 

Again  it  must  be  remembered  that  n,  the  number  of  functions  u^  (z,  z1), 
is  finite. 

The  general  theorem. 

86.  After  these  two  propositions,  which  are  general  in  character  and  the 
second  of  which  is  immediately  useful  for  our  purpose,  we  can  proceed  to  the 
establishment  of  the  general  theorem,  stated  by  Weierstrass,  as  to  the 
expression  of  a  function  of  two  variables,  of  which  the  essential  singularities 
occur  only  for  infinite  values  of  either  or  of  both  the  variables. 

It  has  been  proved  that,  in  the  immediate  vicinity  of  a  zero-place  of  a 
uniform  analytic  function  f(z,  /),  we  have 

f(z,  z)  =  Pe«, 

where  P  is  a  polynomial  in  z  having,  as  coefficients  of  powers  of  z,  regular 
functions  of  z1  ',  or  conversely  as  between  z  and  z',  and  where  R  is  a  regular 
function  of  z  and  z  which  vanishes  when  z  =  0  and  *'  »  0. 

We  have  defined  a  pole  of  a  uniform  analytic  function  F(;.  z'}  as  a  place, 
where  a  function  f(z,  z')  of  the  preceding  form  exists  such  that 

F(z,z')f(z,z) 
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is  a  regular  function  of  z  and  z  ',  which  does  not  vanish  at  the  supposed  pole 
or  in  its  immediate  vicinity. 

We  have  defined  an  unessential  singularity  of  a  uniform  analytic  function 
F  (z,  /)  as  a  place,  where  two  functions  f(z,  z)  and  g  (z,  z)  of  the  preceding 
type,  and  irreducible  relatively  to  one  another,  are  such  that 


is  a  regular  function  of  z  and  z'  which  does  not  vanish  at  the  supposed 
singularity. 

Suppose,  then,  that  a  function  P(z,  z}  is  defined  as  being  uniform  and 
analytic  over  the  whole  field  of  variation  :  that  it  has  poles  and  unessential 
singularities  of  defined  type  within  that  field  :  that  it  has  no  essential  singu- 
larities except  within  the  infinite  parts  of  the  field  of  variation  of  the  two 
complex  variables:  and  that,  except  for  the  poles,  and  for  the  unessential 
singularities,  the  function  otherwise  is  regular  for  finite  values  of  the  variables 
z  and  z1  . 

For  the  expression  of  the  function,  we  need  take  account  only  of  functions 
f(z,  z')  which  give  rise  to  poles,  and  of  functions  f(z,  z'}  and  g  (z,  z)  which 
give  rise  to  unessential  singularities.  We  range  these  functions  in  two 
classes.  In  one  class,  we  include  all  the  denominator  functions  f{z,z')',  in 
the  other  class,  we  include  all  the  numerator  functions  g  (z,  z). 

Let  f(z,  /)  be  typical  of  all  the  denominators,  which  occur  in  the 
expression  of  the  function  at  a  pole  and  its  immediate  vicinity;  and  let 
f(s,  z'}  be  typical  of  all  the  denominators,  which  occur  in  the  expression  of 
the  function  at  an  unessential  singularity.  We  proceed  to  construct  a 
function  G  (z,  z'}  such  that,  in  the  immediate  vicinity  of  any  of  these  places, 
the  quotient 


f(z,z')         />,/) 

is  regular  and  different  from  zero  ;  the  function  G  (z,  z'}  exists,  and  is  regular, 
in  the  whole  finite  part  of  the  field  of  variation. 

Again,  let  g  (z,  z'}  be  typical  of  all  the  numerators  which  occur  in  the 
expression  of  the  function  at  an  unessential  singularity.  Analysis,  precisely 
similar  to  that  used  for  the  establishment  of  the  function  G  (z,  z'),  enables  us 
to  establish  the  existence  of  a  function  G  (z,  z')  such  that,  in  the  immediate 
vicinity  of  any  such  place,  the  quotient 


is  regular  and  different  from  zero  ;  the  function  G  (z,  z')  exists,  and  is  regular, 
in  the  whole  finite  part  of  the  field  of  variation. 
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Accordingly,  we  consider  the  possibility  of  the  existence  of  the  functions 

G(z,z'),G(z,z'}. 

87.  Imagine  a  succession  of  regions  in  the  field  of  variation,  each  region 
enclosing  the  one  before  it  in  the  succession.  We  shall  take,  as  the  boundaries 
of  the  regions,  concentric  circles  in  the  respective  planes  ;  and  these  may  be 
denoted  by  (Clt  (V),  (C2,  0,'),  ...,  which  may  be  unlimited  in  number,  as  we 
proceed  to  cover  the  whole  field  of  variation.  We  also  take  the  common 
centres  of  the  circles  at  the  respective  origins. 

For  the  first  region,  there  is  only  a  limited  number  of  functions  fm(z,  /), 
each  of  which  is  regular  at,  and  in  the  immediate  vicinity  of,  its  place  of 
definition.  Hence,  by  §85,  there  is  a  function,  say  £/,,  which  is  regular 
throughout  the  region  and  is  such  that  the  quotient 


/m  (*,*') 

is  a  regular  function  of  z  and  /  within  the  region  and  is  different  from  zero  ; 
and  this  holds  for  each  of  the  functions  fm  (z,  z')  defined  within  the  region. 

For  the  second  region,  there  are  all  the  functions  fm  (z,  z),  which  are 
defined  for  places  in  the  first  region  ;  and  there  are  the  additional  functions, 
which  lie  in  the  belt  between  the  two  regions  (including  the  boundary  of  the 
first  region).  Then,  again  by  §  85,  there  is  a  function  £72  which  is  regular 

throughout  the  second  region  and  is  such  that,  (i)  the  quotient  jf  is  a 

regular  function  throughout  the  region  and  is  different  from  zero,  and 
(ii)  the  quotient 

U* 

/„(*,/)' 

where  /„  (z,  /)  is  any  one  of  the  newly  included  additional  functions,  is  a 
regular  function  of  z  and  z  within  the  region  and  is  different  from  zero  ;  and 
this  holds  for  each  of  these  functions  fn(z,  /). 

And  so  on,  from  each  region  to  the  region  next  in  succession  ;  we  obtain 
a  gradual  succession  of  functions  Ulf  Ut,  ...,  Ur,  ...,  each  regular  in  its 

region,  and  having  the  properties,  (i)  that  -^  is  a  regular  function  through- 

out the  region  (Cr,  Cr')  and  is  different  from  zero,  and  (ii)  that,  for  each  of 
the  functions  f,(z,  af)  defined  for  the  region  (C^,  G'V+i)  but  not  for  the 
region  (Cr,  6V),  the  quotient 

Ur+l 

/.<?.') 

is  regular  for  the  region  (Gr+l,  C'r+l)  and  is  different  from  zero. 
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88.  Take  a  converging  series  of  positive  quantities  alf  «2,  ...,otr,  ..., 
associating  them  in  order  with  the  successive  regions,  so  that  ar  is  associated 
with  the  region  (Cr,  Gr'}.  Also,  let 


then  the  regular  functions  U1}  Uz,  ...  can  be  chosen  so  as  to  give 

i  pr  \  <  e°r, 
for  each  value  of  r. 

Suppose  that  £/,,  ...,  Us  have  been  chosen  so  as  to  satisfy  this  relation 
for  r=I,  ...,  s  —  1.  The  function  U8+1/Ug  is  regular  throughout  the  region 
(Gs,  Cg")  and  is  different  from  zero  there  ;  and  therefore 

log  Us+1  -  log  U8 

is  (save  as  to  an  additive  integer  multiple  of  2-Tn)  a  regular  function  of 
z  and  z  throughout  the  region.  This  regular  function,  save  as  to  the 
additive  multiple  of  2-rri,  can  be  expressed  as  a  double  power-series  in  z  and 
/  converging  absolutely  within  the  region.  Let  this  series  be  denoted  by 


TO=Ow=0 


i,  n 


let  M  be  the  (finite)  greatest  value  of  its  modulus  within  the  region  ;  and  let 
R  and  R'  be  the  radii  of  the  circles  Cg,  Gg'.  Choose  values,  fia  of  m,  and  VK 
of  n,  sufficiently  large  to  secure  that 


i'liS 

R 


1£J 

R' 


M 


i    LLi 
E 


^n 
^ 

IN 


R 


the  third  of  the  inequalities  being  satisfied  when  the  first  two  are  satisfied. 
Then,  writing 


p  —    y    y 

J-  $  —     *•      « 
m=Q  n=0 


zn 

"     •> 


so  that  Pg  is  a  polynomial  in  z  and  /  ;  and  also 


0000  0000  00 

Q.=     2     2+  S    2  - 


so  that 
we  have 


I  Q,  I  <  i<*8  +  K  +  K  <  «8  ; 
log  Z7f+1  -  log  Z7  =P.  +  Q., 
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save  as  to  an  additive  integer  multiple  of  2iri.     Consequently 


where  now  the  multiple  of  2?ri  no  longer  affects  the  functions  concerned.    Let 

so  that 

V* 


u. 

The  function  U's+1,  within  the  region  (Ct,  C,'),  possesses  all  the  properties  of 
Ut+l>  because  e~p*  within  that  region  is  a  regular  function  of  z  and  z  which 
vanishes  nowhere  in  the  finite  part  of  the  field  ;  thus  (/',+,/  Ut  is  everywhere 
regular  in  that  region  and  nowhere  vanishes  there,  and  the  quotient 


/i  (*,*')' 

for  each  of  the  functions  fk(z,  d}  defined  for  the  region  between  (C9+l,  CV 
and  (Ct,  Ct'),  is  everywhere  regular  for  the  region  (Ct+l,  C",+1)  and  vanishes 
nowhere  in  the  region.     Accordingly,  we  substitute  U't+l  for  Ut+l;  we  write 

««•-*, 
so  that 

!*)<*•; 

and  we  now  have 


with  the  condition  j  pg  \  <  ea*  satisfied. 

89.     For  any  region  (Cq,  Cq),  we  define  a  function  Gq  (z,  z')  by  the  form 


n 


^ 
The  function  Uq  is  regular  everywhere  within  the  region.     The  product 

is  regular  there  ;  for  its  modulus 


which  is  a  finite  quantity  because  of  the  convergence  of  the  series  of  positive 
quantities  a,,  a2,  ...;  and,  within  the  region,  no  one  of  the  quantities  p^If 
pq+i,  ...  vanishes,  while  each  of  them  is  regular  there.  Thus  within  the 
region,  the  function 


is  everywhere  regular,  and  nowhere  zero,  within  the  region  (Cq,  Cq),  for  each 
of  the  functions  ft  (z,  /)  defined  within  the  region. 

10 
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Next,  take  a  function  Gq+p  (z,  z'},  defined  for  the  region  (Cq+p,  C'q+p). 
We  have 


Gq+p  (Z,  Z')  =  U'q+p  II 

Also 


q+p 


f=l 

p  oo 

=  Uq'  II    pq+f    IT   pp+q+t 
<'=!  i=l 

JTf  TT'  °° 

7T  >      °   g+l  "   q+p      TT 

~  u  9  '     77  ' 777  1X  Pp+q+t 

vq  f  g+jt>— i  #  =  1 

=  (V*  (*>A 

Thus  all  the  functions  Cr9  are  one  and  the  same ;  let  this  function,  the  same 
for  all  the  regions,  be  denoted  by  G  (z,  z').  Then  the  function  G  (z,  z')  exists ; 
it  is  regular  everywhere  over  the  field  of  variation  considered,  that  is,  for  all 
finite  values  of  the  variables  z  and  z  ;  and  it  is  such  that  at,  and  in  the 
immediate  vicinity  of,  any  place  where  a  typical  function  f  {z,  z')  is  defined, 
the  quotient 

G  (z,  z'} 

/(*,*) 

is  regular  and  different  from  zero. 

We  thus  have  established  the  existence  of  the  function  denoted  by 
G  (z,  z). 

In  precisely  the  same  way,  we  can  establish  the  existence  of  the  function 
denoted  by  G  (z,  z'\ 

90.     Now  take  the  quotient 

®(z  Z'\=G(Z>^ 

This  function  ©  {z,  z'}  has  unessential  singularities  at  all  the  places  where  G 
and  G  vanish  simultaneously,  that  is,  at  all  the  places  where  associated 
functions  g  (z,  /)  and  f(z,  z)  vanish  simultaneously ;  in  other  words,  ©  (z,  z') 
possesses,  in  exact  and  precise  form  for  each  of  them,  all  the  unessential 
singularities  possessed  by  the  function  P  (z,  /)  of  §  86.  Again  ©  (z,  z'}  has 
poles  at  all  the  places  where  G  {z,  z'}  is  zero  while  G  (z,  z'}  is  different  from 
zero,  that  is,  at  all  the  places,  where  the  functions  f(z,  z')  vanish  while  the 
functions  g  (z,  z')  do  not  vanish :  in  other  words,  ©  (z,  z)  possesses,  in  exact 
and  precise  form,  all  the  poles  possessed  by  the  function  P  (z,  z').  Neither 
©  (z,  z')  nor,  by  hypothesis,  P  (z,  z')  has  any  essential  singularity  for  finite 
values  of  z  and  z  ;  and  at  all  places,  other  than  isolated  unessential  singu- 
larities and  other  than  the  continuous  aggregates  of  poles,  both  ©  (z,  z'}  and 
P  (z,  z'}  are  regular  functions.  Hence 

©  (z,  z') 
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is  a  function  that  is  regular  everywhere  in  the  domain  constituted  by  all 
finite  values  of  z  and  z  ;  denoting  this  regular  function  by  R(z,  t')t  we  have 

P(z,z')=G(z,  z')R(z,z') 

__  ff  (z,  z)  R  (z,  z) 
0(z,z) 

Now  #  (z,  z'}  is  a  function^  that  is  regular  for  all  finite  values  of  z  and  *'  ; 
consequently  the  product  0  (z,  z')  R  (z,  z')  is  a  function  that  is  regular  for  all 
finite  values  of  z  and  z.  Denoting  this  product  by  H(z,  z'),  we  have 


as  the  final  expression  of  our  function  ;  and,  in  this  expression,  the  functions 
H(z,  z)  and  G  (z,  z)  are  regular  for  all  finite  values  of  z  and  *'.  We  thus 
have  the  theorem  :  — 

When  a  uniform  analytic  function  of  two  variables  possesses  only  un- 
essential singularities  for  finite  values  of  the  variables,  it  can  be  expressed 
as  the  quotient  of  two  functions,  each  of  which  is  regular  for  all  finite  values 
of  the  variables  ;  and  the  quotient  is  irreducible. 

The  last  statement  in  the  theorem  follows  from  the  construction  of  the 
functions  G(z,  z')  and  G  (z,  /).  A  quotient  g  (z,  z')--rf(z,  z')  is  irreducible 
at  an  unessential  singularity  ;  there  is  no  question  of  the  reducibility  of  a 
function  {f(z,  z')\~l  in  the  vicinity  of  any  pole  ;  and  R  (z,  /)  is  regular  for  all 
finite  values  of  z  and  /. 

Note.  In  the  particular  case  where  the  uniform  analytic  function  has  no 
essential  singularity  within  the  whole  field  of  variation  of  z  and  z,  both  the 
functions  H  (z,  z')  and  G  (z,  z')  are  devoid  of  essential  singularities  within 
that  whole  field;  that  is,  they  must  be  polynomials  in  z  and  z'.  We  thus 
again  have  the  earlier  theorem  already  (§  78)  established. 

For  further  developments  from  the  results  now  proved,  reference  should 
be  made  to  Cousin's  memoir. 

Appell's  Examples. 

91.  Such  is  the  general  existence-theorem,  obtained  in  the  product- 
form.  There  is  a  corresponding  theorem,  in  a  sum-form.  Simpler  expressions 
may  be  obtainable  in  particular  cases,  when  the  functions  fm  (z,  /)  or  u»  (*,  **) 
are  known. 

As  an  example  of  the  sum-theorem,  for  a  particular  class  of  functions, 
Appell*  proceeds  as  follows,  in  a  generalisation  of  Weieretrass's  proof  of 
Mittag-Leffler's  theorem  on  functions  of  a  single  variable  f.  The  set  of 

*  Acta  Math.,  t.  ii  (1883),  pp.  71—80. 

t  For  references,  see  my  Theory  of  Function*,  oh.  vii. 

10—2 
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uniform  analytic  functions  fi(z,z),  /^(z,  z'},  ...  is  supposed  to  have  the 
property  that  for  all  integers  n,  greater  than  some  definite  integer  N,  we 
can  assign  a  magnitude  rn  such  that  fn  (z,  z")  is  holomorphic  for  all  values 
of  z  and  /  given  by  z  \  <  rn,  z  \  <  rn,  and  such  also  that  rn  increases 
indefinitely  with  n. 

Let  e-L,  e2,  ...,  en,  ...  be  a  converging  series  of  positive  quantities,  and  let 
e  denote  a  positive  quantity  less  than  unity.  Take  first  the  sum  of  the 
functions  fi(z,  z'\fz(z,  z),  ...,fN(z,z');  and  write 

^  (*,*')=  2 /«(*,*)• 

m=l 

Next,  consider  the  functions  fn  (z,  z)  such  that  n  >  N ;  as  each  of  them  is 
regular  for  values  of  z  and  z  such  that 


we  can  express  fn  {z,  z')  in  a  form 

fn(z,z')=  2    2  , 

p=0 9=0 

where  the  double  series  converges  absolutely.  As  in  §  88,  we  can  assign  a 
positive  integer  //,„,  taking  /j,n  to  be  the  greater  of  the  two  integers  ps  and  v, 
there  assigned,  such  that 

00  X)  00  GO  00 

51      v    i     v     v  V 

—  — (     T      ^        •«-<  ^~ 

for  all  the  values  of  .2  and  0'  considered.  Hence,  denoting  by  <f>n  (z,  z)  the 
polynomial 

<}>n(z,z')=  2     2  cp 
and  constructing  a  function 

00 

rr    /  /\  >o          f    /•     / •  '\ 


we  have,  on  the  right-hand  side,  a  series  which  converges  absolutely  for  the 
values  of  z  and  z  considered. 

Now  consider  the  sum 

The  function 

F(z,Z')-fm(z,z'} 

is  regular  at  all  the  singularities  of  fm(z,  z);  and  so  the  function  F(z,  z'}  is 
regular  at  all  places  in  the  field  of  variation  which  are  not  singularities  of 
any  of  the  functions  /i  (z,  z'},f^(z,  z'),  ...;  and  F  (z,  z'),  at  places  which  are 
singularities  of  a  function  f(z,  z),  is  non-regular  in  the  same  way  asf(z,  z'). 
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92.     As  a  special  instance  of  this  sum-theorem,  Appell  adduces  the  case 
when 

fmn(z,z')=r  l 


where  *  is  a  positive  integer,  a  is  a  constant,  and  the  different  function. 
fmn(z,  *')  arise  by  assigning  to  m  and  to  n,  independently  of  one  another,  all 
integer  values  from  —  x  to  +  »  . 

We  have 

j  (z  +  m)2  +  (/  +'*)•  +  0»  |  >  !  (z  +  m?  +  (*'  +  n)»  |  -  1  a  |  ». 
Also 

(z  +  w)2  +  (z'  +  w)2  =  (z  +  tV  +  m  4-  in)  (z  -  is'  +  m-  in). 
But 

\z  +  iz'  +  m  +  in  >  \  m  +  in  \  —  \  z  +  is*  1 

>(m>  +  ny-\z\-\s'\t 
and 

|  z  —  iz  +  m  —  in  \  >  (ra2  +  n2)*  -\s  —  \s'\. 
Hence,  if 


we  have 

|  (z  +  m)2  +  (z  +  n?  |  >  {  |  a  \  +  c}1; 
and  therefore 

|  (*  +  m)2  +  (*'  -f  w)»  +  a*  |  >  {  |  a  |  4-  c}*  -  |  a  |» 

>  2c  |  a  |  +  c*. 

Consequently,  for  all  values  of  z  and  /  within  a  range  that  increases  in- 
definitely with  m  and  n,  as  given  by  the  foregoing  limits,  \fmn(z,  z')\  remains 
smaller  than  an  assigned  quantity  ;  and  so  for  those  values,  /mn  (z,  z)  is  a 
regular  function.  Thus  the  set  of  conditions  for  the  function  fmn  (z,  z')  is 
satisfied. 

When  the  integer  s  is  greater  than  unity,  the  series 


m=<x>  »=o 


—  00         —  00 


{(z  +  m)2  +  (z  +  n)2  +  a2}' 
converges  absolutely.     We  therefore  take 

m=x>  »=a>  1 

F(z,z)=   22^ 


-  oo      -oo 


The  function  F(z,  z')  has  poles  at  all  the  places 

z  =  —  m  +  ia  cos  0,     z  =  —  n  +  ia  sin  0, 

for  the  continuous  succession  of  values  of  0  and  for  all  values  of  m  and  of  n. 
Elsewhere,  at  all  places  in  the  field  of  variation,  the  function  F(z,  f)  is 
regular.  In  this  case,  there  is  no  need  to  take  polynomials  corresponding  to 
the  functions  <f>n(z,  z)  in  the  general  investigation. 


150  APPELL'S  [CH.  v 

When  the  integer  s  is  equal  to  unity,  the  expression  of  the  function  is  not 
so  simple,  because  the  series,  of  which  the  general  term  is 

1 

(z  +  m)2  4-  (z  -h  rif  4-  aa ' 

does  not  converge  absolutely.    We  then  take  all  the  values  of  m  and  n,  which 
are  finite  in  number  and  are  such  that 

(m2  4-  n,2)*  <  j  a  \  +  c ; 

selecting  all  the  functions  fmn (z,  z)  given  by  these  values  of  m  and  n,  we 
denote  their  sum  by  Fl  (z,  z'). 

Next,  take  the  values  of  m  and  n  which  are  such  that 

(m2  4-  w2)^  >  |  a  \  +  c, 

and  expand  fmn (z,  /),  for  any  such  pair  of  values,  in  powers  of  z  and  z,  valid 
in  a  range 

z  <  £  {(m2  +  nrf- \a\-c],     |  *' !  <  J-  {(ra2  4-  n2)*  -  i  a  \  -  c}. 

Thus 

4-  2nz' 


For  our  purpose,  it  is  sufficient  to  take  the  desired  polynomial  <f>mn  (z,  z)  as 
equal  merely  to  the  constant  term  in  the  expansion  ;  for  the  series 


F  (z  z'}  =  SS    _  -  ___ 

-  \(z  +  m)2  +  (*'  4-  n)  +  a2      m2  +  w2  +  a2)  ' 

for  all  such  values  of  z  and  z,  and  for  the  doubly  infinite  set  of  values  of  m 
and  n,  converges  absolutely.     Our  required  function  is 


It  has  poles  at  all  the  places 

z  =  —  m  +  ia  cos  6,     z  =  —  n  +  ia  sin  0, 

for  the  continuous  succession  of  values  of  6,  and  for  all  integer  values  of  in 
and  n.  At  all  other  places  in  the  finite  part  of  the  field  of  variation,  the 
function  F  (z,  z)  is  regular. 

93.  As  an  example  of  the  product-theorem,  let  ^(z,  z),  u^(z,z'),... 
denote  a  set  of  regular  functions  of  z  and  z',  and  let  them  have  the  property 
that  for  all  integers  n,  greater  than  some  definite  integer  N,  we  can  assign  a 
magnitude  rn  so  that  un  (z,  z)  is  distinct  from  zero  for  values  of  z  and  z 
such  that  \z\  <rn,  \z'  \<rn  and  such  also  that  rn  increases  indefinitely  with  n. 
Then  denoting  by  &,,  &2,  ...  a  succession  of  positive  integers,  we  can  form 
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a  regular  function  G  (z,  z),  vanishing  for  all  the  values  of  t  and  *'  which 
make  gm  (z,  z'}  vanish,  and  vanishing  in  such  a  way  as  to  make  the  quotient 

0  (*.*') 

{0m  (*,*')!*• 

finite  and  different  from  zero  for  those  values. 
This  function  G  (z,  z')  is  of  the  form 

<?,(;,/)<?,(*,*'), 
where 


0,  («,O-  n  j^n^ 
if+i 

while  i/rn  (^,  3')  is  an  appropriate  polynomial  in  z  and  zf. 
Ex.  1.     Shew  that,  when 


where  wi  and  n  vary  independently  of  one  another  through  all  integer  values  from  —  x  to 
+  oo  ,  a  function  G  (z,  2'),  regular  everywhere  in  the  finite  part  of  the  field  and  vanishing 
like  gm*(z,  z')>  can  be  constructed  as  follows.  Take  all  the  values  of  m  and  n,  finite  io 
number,  such  that 

(«»+»•)*<  |  a  | 
where  a  is  any  assumed  finite  quantity  ;  and  write 

0,  (z,  *)  = 
where  the  product  extends  over  all  these  values  of  m  and  n. 

Take  all  the  values  of  m  and  n,  doubly  infinite  in  number,  such  that 

and  write 


where  the  product  extends  over  all  these  values  of  m  and  n,  and  where 

1  /2itu+2«u>-f  ^+ 


The  required  function  is  given  by 


Ex.  2.     Verify  that,  when  a  is  zero,  the  function  <?(r,  /)  can  be  expressed  by  means  of 
two  Weierstrass's  tr-functions. 


CHAPTER  VI 

INTEGRALS;  IN  PARTICULAR,  DOUBLE  INTEGRALS 

As  regards  the  matter  of  this  chapter  and,  above  all,  as  regards  integrals  of  algebraic 
functions  of  two  variables,  the  student  should  pay  special  attention  to  various  sections  in 
the  treatise  (which  usually  is  quoted  here  in  Picard's  name)  Picard  et  Simart,  Theorie  des 
fonctions  algebriques  de  deux  variables  independantes,  t.  i  (1897),  t.  ii  (1906).  Other 
references  will  be  found  in  the  course  of  this  chapter. 

It  may  be  noted  initially,  as  regards  algebraic  functions  of  two  variables,  that  I  have 
chosen,  for  reasons  already  stated,  to  take  two  fundamental  equations  defining  two 
independent  algebraic  functions  of  the  variables,  instead  of  only  a  single  equation 
denning  only  a  single  algebraic  function.  If  three  (or  more)  equations  were  taken 
defining  the  same  number  of  algebraic  functions,  these  would  not  be  independent ;  so 
it  is  sufficient  to  take  not  more  than  two  fundamental  equations. 

94.  In  the  theory  of  functions  of  a  single  variable,  many  important 
results  are  derived  through  the  use  of  Cauchy's  theorems  concerning  contour 
integrals.  It  is  natural  to  attempt  some  extension  of  theorems  so  as  similarly 
to  derive  results  in  the  theory  of  functions  of  more  than  one  variable. 
Here  we  shall  restrict  the  discussion  to  the  case  of  a  couple  of  complex 
variables. 

The  integral  of  a  function  of  two  independent  complex  variables  may  be 
single  or  may  be  double.  The  definition  of  a  single  integral  is  the  same  as 
in  the  customary  theory  of  functions  of  one  complex  variable ;  but  there  is 
the  added  complication  through  the  occurrence  of  two  complex  variables. 
Either  there  is  variation,  within  the  range  of  the  integral,  of  only  one  of  the 
two  variables ;  or  within  that  range,  there  is  a  definitely  connected  and 
simultaneous  variation  of  both  variables. 

Of  double  integrals,  there  are  two  classes.  In  one  class,  the  integration 
with  regard  to  each  variable  is  entirely  independent  of  the  integration  with 
regard  to  the  other,  so  that  the  integrations  can  be  performed  in  either  order. 
In  each  integration,  only  one  variable  is  subject  to  variation.  Thus  the 
double  integral  is  effectively  only  a  double  operation  of  single  integration. 
We  have  already  had  some  examples,  at  an  earlier  stage,  of  this  class  of 
double  integrals. 
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Ex.  A  function  /(>//•,  0)  is  periodic  in  +,  with  period  2ir,  and  ia  aim  periodic  in  0, 
with  period  2n-  ;  and  it  is  regular  for  all  values  of  the  variables  within  the  ranged  of  two 
complete  respective  periods.  Let  u  (r,  /,  <£,  <£')  denote  the  integral 

•;;  I    -S/€UH   0-0'    .  -r"-; 


±-  r 

4ir27o  Jo 


Prove  that,  when  r<l  and  /<!,  the  function  w(r,  r\  0,  0')  in  regular;  and  that,  in  the 
limit  when  r  =  l  and  /  =  !,  the  function  «(r,  /,  0,  <£')  ia  equal  to  /(<£,  $'). 

Shew  also  that,  if 

«=«*     *'  =  /«*'*, 

M  (r,  /,  0,  ^')  is  expressible  as  the  real  part  of  a  regular  function  of  the  complex  variable* 
z  and  z'. 

Note.  This  result  will  be  noted  as  the  extension  of  the  simpleat  result,  relating  to 
potential  functions  of  two  real  variables,  in  Schwarz's  establishment  of  the  existence  of 
a  function  of  one  complex  variable  satisfying  conditions  of  specified  assigned  types*. 

95.  In  the  other  class  of  double  integrals,  the  variations  are  not  inde- 
pendent of  one  another  ;  if  either  can  be  performed  alone,  usually  the  range 
of  variation  for  the  variable  is  affected  by  the  other  variable  ;  and,  in  the 
general  case,  such  integration  cannot  be  performed  for  one  variable  alone. 
It  then  becomes  imperative  to  define  precisely  what  is  the  meaning  assigned 
to  the  double  integral.  For  this  purpose,  we  adopt  the  procedure  initiated 
by  Poincare  f  ,  using  space  of  four  dimensions  in  real  variablea 

As  usual,  we  take 

z  =  x  +  iy,    z'  =  x  +  iy', 

where  x,  y,  ac',  y  are  real  and  are  the  coordinates  of  a  point  in  this  space. 
Without  further  limitation,  the  variables  x,  y,  x,  y'  are  independent  of  one 
another. 

For  our  immediate  purpose,  we  now  make  two  successive  suppositions 
consistent  with  one  another,  so  as  to  secure  a  working  definition  of  a  double 
integral. 

First,  let  X,  Y,  Z  be  real  variables  of  a  point  in  ordinary  space  ;  and 
suppose  that  x,  y,  x,  y'  are  limited  in  variation  so  as  to  be  expressible  in 
forms 
x  =  Fl(X,Y,Z),    y  =  F,(X,Y,Z),    x  =  F3(X,  Y,  Z),    y'^Fi(X,Y.Z\ 

where  (for  purposes  of  description)  we  assume  that  Flt  Ft,  F3,  F4  are  rational 
functions  of  X,  Y,  Z  not  becoming  infinite  for  real  values  of  these  variables. 
Eliminating  X,  Y,  Z,  we  shall  have  an  (algebraical)  relation 

cj>  (x,  y,  x',  /)  =  0, 

*  See  my  Theory  of  Functions,  chap.  xvii. 

t  Acta  Math.,  t.  ix  (1887),  pp.  321-380.  .  It  is  followed,  in  part,  by  Pioard  who  has  made 
great  extensions,  as  also  by  other  methods,  of  the  properties  of  double  integrals  specially 
connected  with  algebraic  functions;  see  his  Traitf  d'Analyie,  t.  ii,  ch.  ix,  and  his  TMori«  det 
fonctions  alggbriqiies  de  deux  variables  ina£pendantei,  already  quoted. 
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which  represents  a  three-dimensional  continuum  in  the  four-dimensional 
space. 

Next,  let  X,  Y,  Z  describe  a  surface  S,  or  a  portion  of  a  surface  S,  in 
ordinary  space.  Again  for  purposes  of  illustration,  we  shall  assume  S,  or  the 
selected  portion  of  S,  to  be  devoid  of  singularities.  We  can  take  X,  T,  Z  as 
functions  of  two  real  parameters  p  and  q,  valid  over  the  surface  S  or  the 
portion  of  it  ;  and  we  then  have  equations 

x=9i(p>  q),   y  =  g*  (p>  q),   x'  =  g*  (p,  q\   y  =  g*  (P,  q\ 

These  relations  imply  two  equations,  say 

U  (x,  y,  x,  y'}  =  0,     V(x,  x,  y,  y')  =  0, 

which  represent  a  two-dimensional  continuum  (the  surface  8,  as  in  §  5)  in 
our  four-dimensional  space.  We  take  a  simple  closed  area  in  the  plane  of 
the  variables  p  and  q,  represented  by  an  equation 


and  for  the  double  integral,  we  allow  all  values  of  p  and  q  within  this  area, 
representing  them  by  the  relation 


Then  the  limit  of  the  range  of  integration  on  the  surface  S  is  given  by 
>  ?)==0;  and  this  limit  will  lead  to  three  equations  of  the  form 


representing  a  curve  in  the  four-dimensional  space. 

Now  let  f(z,  z)  be  the  function,  to  be  "doubly  integrated"  in  the  sense 
that  a  meaning  has  to  be  assigned  to  the  double  integral 


=[jf(z,2')dzdz'. 


As  f(z,  z)  is  a  complex  function,  we  resolve  it  into  its  real  and  imaginary 
parts;  let 


where  P  and  Q  are  real  functions  of  x,  y,  x',  y'.     Then 
I=jj(P  +  tQ)  (dx  +  idy)  (dx'  +  idy1) 

=  jj{(P  +  iQ)  dxdx'  +  (iP  -  Q)  dxdy  +  (iP  -  Q)  dydx  -  (P  +  iQ)  dydy'}. 
Manifestly  /,  whatever  its  value,  can  be  a  complex  variable  ;  so  writing 
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where  /,  and  72  are  real,  we  have 

/>  =  JJ{P  (dxdx'  -  dydy')\  -  jj{Q  (dxdy1  +  dydx1)}, 

I*  =ff{Q  (dxdx'  -  dydy')}  +  fj{P  (dxdy1  +  dydx% 

And  now,  /,  and  Ia  are  ordinary  double  integrals  involving  only  real 
variables,  for  the  real  quantities  x,  y,  x,  y1  are  functions  of  only  the  real 
variables  p  and  q;  and  these  double  integrals  are  taken  over  the  limited  area 
f(p,  q)  ^  0  in  the  plane  of  the  variables  p  and  q. 

Both  integrals  are  of  the  form 

\\(A  dxdx'  +  Bdxdy  +  Cdydx'  +  Ddydtf), 

where  all  the  quantities  concerned  are  real  —  there  being,  of  course,  limitations 
upon  the  forms  of  A,  B,  C,  D  and  also  of  their  differential  relations  to  one 
another.  When  we  give  explicit  expression  to  the  functionality  of  x,  y,  x',  y' 
in  terms  of  p  and  q,  the  integral  becomes 


\\\ 
JJ{ 


AJ  +  BJ.   +  CJ.   +  DJ 


but  for  our  purposes  it  will  suffice  to  take  the  first  form. 

Our   object   is   the   generalisation,  if  generalisation  be  possible,  of  the 
fundamental  theorem  of  Cauchy  which  asserts  that,  under  appropriate  con- 

ditions as  toy  (.2),  the  integral  \f(*)ds  taken  round  a  closed  contour  is  zero  : 

it   is  a  consequence  that  the  integral   lf(z)dz,  between  two  points  in  the 

plane,  has  a  value  independent  (subject  to  restrictions)  of  the  z-path  between 
the  points.  Suppose  that,  instead  of  the  former  values  of  x,  y,  x',  y,  we  take 

x  =  hl(p,  q),    y**h»(p,q),    x'  =  h3(p,q),    y'  =  h4(p,q), 

so  that  we  could  have  a  new  surface  T  different  from  S  ;  and  suppose  that, 
corresponding  to  the  former  equation  F  (p,  q)  =  0  limiting  the  range  of 
integration,  the  range  of  integration  in  T  is  still  limited  by  F  (p,  q)  =  0,  and 
that  the  limiting  curve  connected  with  T  in  our  four-dimensional  space  is 
given  by  the  same  equations 

P.(*,y,<jO-0,    (*=  1,2,3), 

as  the  limiting  curve  connected  with  S.  We  thus  should  have  two  different 
surfaces  passing  through  the  same  contour.  Then  the  generalisation  would 

be  that  the  integral  II  f(z,  /)  dzdz'  should  remain  invariable  if  only  the 
surface  over  which  the  integration  extends  is  made  to  pass  through  an 
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assigned  fixed  contour;  or,  if  we  take  a  completely  closed  surface  through 
the  fixed  contour,  the  integral  1  1  f  (z,  /)  dzdz  taken  over  the  whole  of  this 
surface  vanishes. 

96.     Accordingly,  we  consider  an  integral 


where  the  summation  is  taken  over  all  pairs  of  values  m,  n  =  1,  2,  3,  4,  and 
where  acl,  #2>  xs>  x*  take  the  place  of  x,  y,  ac',  y'.  We  define  the  integral  for 
the  four-dimensional  space  as  above  ;  consequently,  because 

I  \Amndxmdxn  =  I  \AnnJ  (m'  Xn)  dxndxm 
JJ  JJ  V#n,  xmj 

with  the  foregoing  interpretation,  we  have 

\\Amndxmdxn  =  -  j\Anndxndxm, 
and 

I  \Anmdxndxm  =  -  I  \Anmdxmdxn  ; 

J  J  J  J 

that  is,  taking  account  of  the  whole  integral  and  of  the  combinations  of  m 
and  n  instead  of  the  permutations,  we  shall  assume  that 

A  A 

•"-mn  -^-WTOJ 

so  that  we  need  only  consider  the  combination  I  \Amndxmdxn.     Moreover,  this 

process  of  regarding  the  integral  obviously  involves  the  additional  assumptions 

A  mm  =  0, 
for  all  the  values  of  m. 

Next,  we  take*  x1}  #2,  x3,  x4  as  expressed  in  terms  of  the  three  variables 
X,  Y,  Z,  so  that  our  double  integral  becomes 


that  is, 
where 


fc_  VV   A         T        m>      n 

£  —  z,z.A.mnj    ~~     }  > 
T 

m<' 


V      ' 

*  Here  Picard's  proof  (Traite  d'Analyse,  t.  ii,  p.  270)  is  followed  exactly. 


96]  PRELIMINARY    LEMMA  157 

The   integral    is    to   extend   over   the   surface   in   the    X,    Y,   Z  ordinary 
space. 

We  therefore  require  the  condition  necessary  and  sufficient  that  such  an 
integral 


over  any  surface  which  passes  through  an  assigned  contour  in  the  p,  q  plane, 
shall  depend  solely  upon  the  contour.  This  condition  is  well  known  :  we 
must  have* 


Accordingly,  the  condition  is 

T 


9    fvv  A      r(x™>x 


In  this  expression,  the  coefficient  of  Amn  is 

*m>*» 


A 

= 


r 

, 

which  vanishes  identically. 

As  regards  the  derivatives  of  Amn,  we  have 

dAmn  _  ^  dAmn  dxi 
dX       1=1    dxi    dX  ' 

and  so  for  the  others.     Hence,  in  the  foregoing  expression,  the  coefficient  of 

^  A  Ci  A 

—  ,  and  the  coefficient  of        -,  both  vanish  identically;  and  the  non- 

<  •'  ,n  OXn 


vanishing  coefficients  are  the  sum  of  terms  of  the  form 

t         \  //»»        v          n*    \ 

•"im\     r  lxl>  xmi  Xn\ 
-}  J  [    Y     V    71  ' 

)xn  /      \  A ,  Y ,  Z  J 


1  ?)A  i      ?>A, 

Lmn   .   v-CLrU    ,   v-t+lri 
1 1~ 

Consequently,  the  condition  becomes 

4        4        *(/ftA  AA    ,       nA,\         la-,    T       T   '  1 

•C       V       -C      \l°-a-mn    .    O-ft-nl    .    O-a-lm\     r  /•*'/>  xm>  *n  ^ 

Z       2,       2,    4  (   -       -  +  -r h  -5 )  J  (    v     v—fT    r  =  0, 

l=lm=ln=l    (\    OXi  dXm  dXn  /         \A,   X,Z/) 

*  When  the  condition  is  satisfied,  we  can  take 


and  then  the  integral  can  be  expressed  in  the  form 


taken  round  the  contour  in  the  p,  q  plane.  The  result  was  first  enunciated  as  a  problem  by 
Stokes,  in  the  old  examination  for  the  Smith's  Prizes  at  Cambridge  in  the  year  1854  ;  see  Stokes, 
Math,  and  Phys.  Papers,  vol.  v,  p.  320,  with  a  note  by  Prof.  Sir  J.  Larmor. 
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a  condition  which  must  be  satisfied  identically,  whatever  be  the  surface 
over  which  the  integration  extends,  subject  to  its  passing  through  the 
contour. 

The  quantities  x\>  xm,  xn,  xp  are  functions  of  X,  T,  Z  such  that,  away 
from  the  contour,  any  three  of  them  are  independent  of  one  another ;  and 
therefore  the  quantities 


J 


fxi,  xm,  xn\ 
\X,  *;Z)' 


except  along  the  contour  and  individually  at  special  places  in  space,  are 
different  from  zero.  It  follows  that  we  must  have 

d-d  wn    ,    dA^       oAim  _ 

a  o         —  "> 

I  @m  UXyi 

for  all  the  combinations  l,m,n=  1,  2,  3,  4.  Moreover,  it  is  easy  to  see  that 
this  set  of  four  conditions  is  sufficient,  as  well  as  necessary,  to  secure  that  the 
value  of  the  integral 

v     ff 

Jj      mn       m       n 

depends  only  upon  the  contour. 

97.     Now  let  us  apply  all  the  conditions  to  the  integrals  II  and  /4.     We 
have 

/,  « jT(F<fafc'  -  Qdxdy'  -  Qdydoe'  -  Pdydy), 

and  we  take 

/     / 

5   J>          9   j  ^'    **/2j        3)        4> 

respectively.     We  have 

Consider  the  conditions 

—  +  -^   -  +  -yr—  =  0, 

u&i  U&M          O3Cfi 

for  the  combinations  l,m,n  =  I,  2,  3,  4.     They  require  the  relation 

dx      dy 
for  I,  m,  n  =  1,  2,  3 ;  the  relation 

dy'     dx 
for  /,  m,  n  =  2,  3,  4 ;  the  relation 

~dx'+dy'=    ' 
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for  I,  m,  n  =  3,  4,  1  ;  and  the  relation 

_^  +  ?«=o 

dx      dy 
for  I,  m,  n  =  4,  1,  2. 

Similarly,  we  have 

da;dx'  +  Pdxdy'  +  Pdydx'  -  Qdydy'}, 

so  that  we  can  take 

An  =  Q,     A13=Q,     A»  =  P,     A*  =  P,     ^54  =  -Q,     Au  =  0. 
The  general  conditions  require  the  relation 

^_?<Lo 

dx      dy 

for  the  combination  I,  m,  n  =  1,  2,  3  ;  the  relation 


for  the  combination  I,  m,  n  =  2,  3,  4 ;  the  relation 

-^  +  ^-0 

o    /  T  5    /  —  v/, 

3-c      dy 
for  the  combination  Z,  m,  n  =  3,  4,  1 ;  and  the  relation 


for  the  combination  I,  m,  n  =  4,  1,  2. 

Thus  all  the  conditions  are  satisfied  if  only 

ap  =  aQ     <^=_?Q     aP  =  aQ     ?^=_9Q 

3a;      9y  '      3y         "bx  '      dx'      "by  '      dy'         "dx  ' 
But,  by  definition,  we  have 

P  +  iQ  =f(*.  z'}  =/(*  +  *y,  ^'  +  *y'), 

where  P,  Q,  a:,  y,  a;',  y'  are  real  ;  and  so  these  four  relations  are  satisfied. 

It  follows,  then,  that  Ii  and  72  depend  solely  upon  the  contour;  and 
therefore  /,  =  /i  +  i'/2)  also  depends  solely  upon  the  contour.  And  we  have, 
throughout,  assumed  that  the  quantities  P  and  Q,  —  that  is,  also  the  function 
f(z,  z')  —  are  free  from  singularities.  Hence  we  have  Poincar6's  extension  of 
Cauchy's  theorem  :  — 

If,  within  the  closed  surface  S,  which  is  taken  in  the  space  of  three 
dimensions  X,  Y,  Z,  and  points  on  which  are  given  by  equations  of  the  form, 


so  that,  along  the  surface, 

x  =  F,(X,  Y,Z)  =  gi(p,  q),     y  =  F,(X,  Y,  Z)  =  g,(p,  q\ 
x'  =  F3(X,Y,Z)  =  gs(p,q),     y  =  F<(X,  Y,  Z)  =  g4(p,  q), 
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there  is  no  place  X,  Y,  Z,  where  the  function  f(z,  /)  ceases  to  be  regular, 
the  value  of  the  integral  llf(z,  2)  dzdz  taken  over  the  whole  of  the  closed 
surface  is  zero. 

Again,  for  such  a  function  and  over  such  a  space,  the  value  of  the  integral 
I  \f(z,  /)  dzdz'  taken  ovei-  any  portion  of  any  such  surface  S  bounded  by  a 

contour,  the  surface  and  the  contour  lying  within  the  domain,  depends  only 
upon  the  contour. 

Further,  it  follows  that  the  value  of  the  integral  1 1  f  (z,  z'}  dzdz',  taken 

J  •' 

over  any  such  closed  surface,  remains  unaltered  during  deformations  of  the 
surface  provided  they  occur  in  the  domain  of  X,  Y,  Z,  and  cross  no  place 
giving  rise  to  no  singularity  off(z,  z'). 

98.  Now  consider  the  singularities,  or  other  deviations  from  regularity, 
of  a  function  f  (z,  z'}.  We  take  the  preceding  surface  S  existing,  as  in  §  95, 
in  an  ordinary  space  of  three  dimensions,  the  representation  of  the  variables 
being 

x  =  F,(X,  Y,  Z},  y  =  F,(X,  Y,  Z),  x'  =  Ft(X,  Y,  Z),  y'  =  F4(X,  Y,  Z). 
The  singularities  off(z,  /)  may  be  given  by  a  set  of  single  equations,  typified 
for  each  of  them  by 

6  (z,  z'}  =  0, 

or  by  sets  of  two  independent  equations,  typified  for  each  set  by 

B  (z,  z')  =  0,     (f>  (z,  z')  =  0. 
The  former  will  lead  to  two  equations,  say 

*,  (x,  y,  x',  y'}  =  0,     Sr2  (x,  y,  x',  y')  =  0; 
so,  in  our  X,  Y,  Z  space,  they  will  be  given  by  equations 
Bt(X,7,Z)  =  0,     et(X,  Y,Z)  =  0. 

These  two  equations  represent  a  curve  C  in  that  space;  at  every  point  on 
the  curve  there  is  a  singularity  of/ (z,  z). 

The  latter  will  lead  to  four  equations,  which  may  be  regarded  as  defining 
an  isolated  place  or  an  aggregate  of  isolated  places  determined  by  the  values 
of  x,  y,  x',  y'.  Such  places  may  or  may  not  exist  in  our  X,  Y,  Z  space. 

Take  a  closed  surface  S  in  the  space,  containing  no  place  or  places 
X,  Y,  Z,  giving  rise  to  an  isolated  singularity  of  f  (z,  z'),  to  any  curve  C,  or 

.to  any  part  of  such  a  curve.    The  integral  1 1  f(z,  z')dzdz'  taken  over  S  is  zero. 

Take  two  closed  surfaces  S  and  S'  in  the  space  X,  Y,  Z,  such  that 
<S'  can  be  continuously  deformed  into  S',  without  passing  over  any  place 
giving  rise  to  an  isolated  singularity  of  /  (z,  z'},  or  over  any  curve  C,  or  any 
part  of  such  a  curve  C.  The  value  of  the  integral  taken  over  the  surface 
S  is  equal  to  its  value  taken  over  the  surface  S'. 
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Take  two  closed  surfaces  S  and  S'  in  the  space  X,  Y,  Z,  such  that  they 
enclose  places  giving  rise  to  exactly  the  same  isolated  singularities  of/(z,  /), 
to  exactly  the  same  curves  C  and  to  exactly  the  same  portions  of  curves  C. 
The  value  of  the  integral  taken  over  the  surface  S  is  equal  to  its  value  taken 
over  the  surface  S'. 

Thus  the  value  of  the  double  integral  \\f(z,z'}dzdz,  taken  over  the 

closed  surface  S,  is  zero  when  the  surface  encloses  no  place  X,  Y,  Z,  where 
/  (z,  z)  ceases  to  be  regular.  When  the  surface  does  enclose  places  X,  Y,  Z, 
where  f  (z,  z)  ceases  to  be  regular,  the  value  of  the  integral  depends  upon 
these  enclosed  places  ;  we  cannot  assert  that  its  value  is  zero. 

99.  The  theorem  can  be  enunciated  in  similar  terms  when  a  two-plane 
representation  of  z  and  z  is  adopted.     Thus,  very  specially,  within  a  circular 
ring  in  the  s-plane  and  within  a  circular  ring  in  the  /-plane,  let  a  function 

f(z,  z')  be  everywhere  regular  ;  then  the  value  of  1  1  f(z,  z')  dzdz'  is  the  same, 

whether  the  integral  be  taken  positively  round  the  outer  circles  in  the  two 
planes,  or  be  taken  positively  round  the  inner  circles  in  the  two  planes.  But 
such  a  case  is  exceedingly  special  ;  and,  as  was  indicated  earlier  in  the  lectures 
(§  19),  the  frontier  of  a  domain  of  variation  for  z  and  z'  is  of  a  more  com- 
plicated character  than  in  the  result  just  enunciated. 

100.  We  proceed  to  consider  some  of  the  simplest  cases  when  the  subject 
of  integration  in  a  double  integral  1  1  f(z,  z'}  dzdz'  possesses  either  isolated 

singularities  or  any  continuous  aggregate  of  singularities  within  an  assigned 
domain.  In  passing  to  these  examples,  it  may  be  remarked  that  the  whole 
subject  of  double  integrals  of  uniform  analytic  functions,  possessing  singu- 
larities of  the  known  types,  offers  a  field  of  research,  in  which  many  of  the 
results  already  obtained  are  of  a  tentatively  exploratory  character. 

In  the  examples  that  will  be  considered,  we  shall  use  the  two-plane 
representation  of  z  and  /,  and  we  shall  deal  only  with  a  finite  part  of  the 
whole  field  of  variation  of  z  and  z  ;  that  is,  for  all  the  variations,  |  z  \  and  -'  , 
will  be  kept  finite.  To  these  examples*,  all  of  which  involve  only  rational 
functions  of  z  and  /,  we  now  proceed  in  order. 

EXAMPLE  I.  Let  F  (z,  z'}  denote  a  function  that  is  regular  everywhere 
within  an  assigned  finite  domain;  let  a,  a'  denote  any  place  within  that 
domain.  Then  we  consider  the  integral 


It 

JJ( 


. 

J(z-a)(z  -a) 

*  In  this  connection,  reference  should  be  made  to  Picard,  Fouctiont  algtbriqua  de  deux 
variable*,  t.  i,  ch.  iii. 

F.  11 
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taken  over  the  closed  frontier  given  by  the  equations  z  —  a  —  R, 
\  z1  —  a'  |  =  R',  so  that  it  encloses  the  place  a,  a'. 

The  singularities  of  the  subject  of  integration  are  given  by 
(i)     z  =  a,     z  =  any  enclosed  value  of  z'  ; 
(ii)     z  =  any  enclosed  value  of  z,     z'  =  a. 

By  our  general  theorem,  we  can  deform  the  closed  frontier  without  changing 
the  value  of  the  double  integral,  provided  the  deformation  causes  no  transition 
through  any  of  these  places.  Accordingly,  let  the  closed  frontier  be  deformed 
until  it  encloses  only  the  small  domain,  composed  of  the  interior  of  the  circles 

z  —  a  =  re6*,     z  —  a!  =  re6'*, 
where  r  and  r'  are  small  real  positive  constant  quantities.     Then 

:    •  //o  /jy~  .')  dM  =  -  II*  (a  +  re"'  a'  +  ^  Mdff'  ••'.'•• 

the  integration  extending  over  a  0-range  from  0  to  2?r  and  over  a  0'-range 
from  0  to  2?r.  Now  F  (z,  z)  is  regular  throughout  the  domain  ;  hence 


F(a  +  re",  a  +  r'effi)  =  22  .  ,       rm/B  (mH.,,r,<p 

TO=o  «=o  m  I  n\      damda'n 

But  for  positive  integer  values  of  m  and  n,  such  that  either  m  or  n  is  greater 
than  zero,  we  have 


and 

I  d0d#  *• 

Hence 

f\F(a  +  re*,  a'  +  r'e**)  dddff  =  4-7T2  F  (a,  a')  ; 


and  therefore,  with  our  hypothesis  as  to  the  regular  character  of  F  (z,  z') 
within  the  domain,  we  have 

1    [[      F(z,z') 

,  '    ,.  dzdz'  =  F  (a,  a'), 
4,Tr*JJ(z-a)(z—  a) 

taken  over  the  closed  frontier  of  integration  |  z  —  a  |  =  R,  |  z  —  a'  \  =  R'. 

Corollary.     With    the    preceding   assumptions   concerning   the   regular 
function  F(z,  z'\  we  have 

',    ,  ,      . 
dzdz'  =  0, 


4w*JJ    z  —  a 


z  —a 


taken  over  the  closed  frontier  of  integration  |  z  —  a  \  =  R,  \  z'  —  a'  \  =  R. 

Note.     W7hen  the  integrals  are  taken  over  a  closed  frontier  of  integration 
which  does  not  enclose  the  place  a,  a',  all  the  three  integrals  have  a  zero  value. 
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EXAMPLE  II.  As  before,  let  F(z,z')  be  regular  everywhere  within  an 
assigned  finite  domain ;  and  let  a,  a'  be  any  place  within  that  domain.  We 
consider  the  integral 

//(•-.ffiV-*"- 

J  J  \* — u>)          \Z    — d) 

taken  over  the  same  closed  frontier  in  that  domain,  the  frontier  enclosing  the 
place  a,  a',  and  the  quantities  m  and  n  denoting  positive  integers,  zero  included. 
We  proceed  exactly  as  in  the  preceding  example.     Because 


for  the  range  0  to  2-n-  for  6  and  for  & ',  except  only  when  m  =  /*  and  n  =  v,  we 
find 

J_  (f  *(*>*)  a-M  =     1 

4>7r^J(z-a)m+l(z'-a')n+l  mlnl\ 

for  all  integer  values  of  m  and  n  that  are  not  negative. 

EXAMPLE  III.     Let  a,  j3,  7,  S  denote  four  constants  such  that  a8  —  /3y  is 
not  zero ;  and  consider  the  double  integral 

dzdz' 


III 


taken  over  a  frontier  that  encloses  the  place  0,  0. 

For  a  given  value  of  /,  the  quantity  az  +  ftz  vanishes  if  z  =  zl  ,  and  the 
quantity  yz  +  Sz  vanishes  if  z  =  za,  where 

£  ,  &   , 

Z1  =  --  Z  ,       Z,  =  --  Z  . 

a  7 

The  values  of  zt  and  z2  are  unequal  except  only  when  z  —  0. 

First,  let  integration  with  regard  to  z  be  effected  before  integration  with 
regard  to  z.  Take  in  the  2-plane  a  small  simple  curve  enclosing  z^  and 
excluding  ^2,  say  a  circle  centre  zl  and  of  radius  <\zl  —  zi\;  and  effect  the 
integration  round  this  circle  in  the  ^-plane  while  z'  is  supposed  invariable. 
Then,  as  • 

_  1  _  1 

(az  +  @z')  (yz  +  Bz')  ~  ay  (z  -  z,)  (z  -  zt) 


z  \z  —  Zi     z—z, 

we  have  (when  the  indicated  integration  is  effected) 

dz 


1  (az  +  pz') (yz  +  Sz)     (aS  - 0y) z 
because 


[  dz  [  dz 

-  =  2-TTl,  ~  =  0, 

jz-zl  Jz-z* 


11—2 
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taken  round  the  ^-circle.  Now  let  the  integration  with  respect  to  /  be 
effected  round  a  small  circle,  the  circumference  of  which  passes  through  / 
and  the  centre  of  which  is  at  /  =  0 ;  then,  as 

/  -4-  =  27Tt 
J     Z 

for  this  integration,  we  have 

dzdz'  1 


4?r2  J  J  (az  +  $z  )  (yz  +  8z')      aS  -  @y ' 
Writing 


,  Z 

we  have 


_!_  f  r dzdz  =        1 

4fflr»JJ  &'  ~AET)' 


when  integration  is  effected,  first  with  regard  to  z  round  a  small  simple  ^-curve 
enclosing  a  root  of  £  for  a  given  value  of  /  but  not  a  root  of  £',  and  then  with 
regard  to  /  round  a  simple  /-curve  through  that  value  of  /  enclosing  the 
origin  /  =  0. 

Similarly,  we  have 

1    ndzdz  1 


Cr        J(£,Q' 

when  integration  is  effected,  first  with  regard  to  z  round  a  small  simple  2-curve 
enclosing  a  root  of  £"  for  a  given  value  of  z  but  not  a  root  of  £,  and  then  with 
regard  to  /  round  a  simple  /-curve,  passing  through  that  value  of  /  and 
enclosing  the  origin  /  =  0. 

Similarly,  we  have 

'dzdz' 


when  integration  is  effected  first  with  regard  to  z  round  a  ^-curve  enclosing 
both  a  root  of  f  and  a  root  of  f '  for  a  given  value  of  z,  and  then  with  regard 
to  z'  round  a  /-curve  passing  through  that  value  of  z  and  enclosing  the  origin 
z  =  0.  For  we  then  have 


[   de  .       (  dz  . 

-  =  2vri,  -  =  2-Trt, 

J  Z  —  Zi  JZ  ~Z2 

1  /*/  dz          dz 

')  ~  (oS-/87)/J  U  -  ^  ~  *  - 


so  that 

dz  1  f/  dz          dz 


0. 
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Next,  let  integration  with  regard  to  t  be  effected  before  integration  with 
regard  to  z.     Indicating  this  order  in  the  same  way  as  before,  we  consider 

dz dz 


'(o*  +  £/)(7*  +  8/) 
and  then,  from  the  definition  of  the  significance  of  a  double  integral,  we  have 
j_[[  dzdz'  ((  dz'dz 


'(dz'dz 


Take  in  the  /-plane  a  small  simple  /-curve  enclosing  a  root  z{  of  £  but  not  a 
root  z£  of  £",  for  a  given  value  of  z,  where 

/_      a  ' _     7 

~£*'  ~8*' 

effect  the  integration  with  regard  to  z'  round  this  curve ;  and  then  effect  the 
integration  with  regard  to  z  round  a  simple  curve  through  the  given  value  of 
z  enclosing  the  ^-origin  ;  then 

'dz'dz  1 


sr 

and  so 

dzdz' 


in  this  case  also. 

Similarly,  when  integration  with  regard  to  /  is  effected  first,  round  a 
small  simple  /-curve  enclosing  a  root  of  £  but  not  a  root  of  £  for  a  given 
value  of  z,  and  then  integration  is  effected  with  regard  to  z  round  a  simple 
curve  through  the  value  of  z  enclosing  the  2-origin,  we  find 

dzdz'  1 


47T2JJ( 


Lastly,  when  integration  with  regard  to  /  is  effected  first,  round  a  small 
simple  /-curve  enclosing  both  a  root  of  £  and  a  root  of  f  for  a  given  value  of 
z,  and  afterwards  integration  is  effected  with  regard  to  z  round  a  simple 
curve,  passing  through  the  value  of  z  and  enclosing  the  ^-origin,  we  find 

<*"**' 


Summing  up,  we  can  say  that  the  value  of  the  double  integral 

dzdz 


-£fe 


is  independent  of  the  order  of  integration ;  that  it  is  T7jT~p\»  where 
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when  integration  is  effected  round  a  curve  enclosing  a  root  of  £,  where  £  =  az  +  /3z', 
but  not  a  root  of  £',  where  £'  =  <yz  4-  Bz'  ;  that  it  is   ,,„       ,  = 

J  ($  .  £) 


integration  is  effected  round  a  .curve  enclosing  a  root  of  £'  bat  not  a  root  of  £; 
and  that  it  is  zero  when  integration  is  effected  round  a  curve  enclosing  both  a 
root  of  £  and  a  root  of  £'. 

And,  of  course,  the  value  is  zero  when  the  integration  is  effected  round  a 
region  that  does  not  enclose  any  zero  of  £  or  of  £". 

EXAMPLE  IV.  The  preceding  result  cannot  be  applied  when  the  initial 
assumption,  viz.  that  a.8  —  ft<y  is  different  from  zero,  is  not  satisfied.  In  that 
case,  we  have  to  deal  with 

dzdz 


When  the  integral  is  taken  round  the  plabe  0,  0,  in  either  of  the  ways 
indicated  in  the  construction  of  the  last  result,  the  value  of  the  double 
integral  is  zero. 

EXAMPLE  V.     From  III  and  IV,  we  infer  the  following  results  relating  to 
the  double  integral 

dzdz 


There  are  two  cases,  according  as  /A*  is  not,  or  is,  equal  to  \p. 

(i)  Suppose  that  yu.2  —  X/o  is  not  zero.  When  integration  is  effected  in  either 
plane,  round  a  small  simple  curve  enclosing  the  root  of  \z  +  {p  +  (p?  -  \p)^\  z'  =  0 
but  not  the  root  of  \z  +  {/*  —  (p?  —  \p)^}  z'  =  0,  and  then  round  a  small  simple 
curve  enclosing  the  origin  in  the  other  plane,  the  value  of  the  double  integral  is 


When  integration  is  effected  in  either  plane,  round  a  small  simple  curve 
enclosing  the  root  of  \z  +  [p.  —  (p?  —  Xp)^}  z  =  0  but  not  the  root  of 
\z  +  {p,  +  (p?  —  X/a)^}  z  =  0,  and  then  round  a  small  simple  curve  enclosing 
the  origin  in  the  other  plane,  the  value  of  the  double  integral  is 


And  when  integration  is  effected  in  either  plane,  round  a  small  simple  curve 
enclosing  both  roots  of  X^2  -f  2/tz/  +  pz*  =  0,  and  then  round  a  small  simple 
curve  enclosing  the  origin  in  the  other  plane,  the  value  of  the  double  integral 
is  zero. 

(ii)  Suppose  that  /-i2  —  Xp  =  0.  When  the  integral  is  taken  round  the 
place  0,  0  in  any  of  the  ways  indicated  for  the  preceding  case,  the  value  of  the 
double  integral  is  zero. 
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EXAMPLE  VI.    Let 

P  =  /m(7o  +  71*'  +  •••)>     Q  =  z'n  (So  4-  S,/  +  ...), 

where  70  and  80  are  different  from  zero  and  (for  the  immediate  purpose)  m  and 
n  are  positive  real  quantities,  not  necessarily  integers.  We  require  the 
value  of 


1    ffJ  (u,  v)  ,    ,  , 
-A—-. i  —'  dzdz, 

47T2  JJ          UV 


where  u  =  az  +  P,  v  =  /3z  +  Q,  when  the  integration  is  effected,  first,  with 
regard  to  z  round  a  small  simple  closed  z-curve  enclosing  a  root  of  u  (but  not 
a  root  of  v)  for  a  value  of  z,  and,  then,  with  regard  to  /  round  a  small  simple 
closed  curve,  passing  through  that  value  of  z  and  enclosing  the  /-origin. 
We  also  assume  that  a.Q  —  JSP  does  not  vanish  identically.  Now 

J=az'n-l{nS0+(n  +  l)&lz'  +  ...}-^z'm-1  [my0  +  (m  +  1)7,*'  +  ...}. 

Thus,  if  m  <  n,  the  lowest  power  in  J  is  —  m/3y0z'm~l ;  if  m  >  n,  the  lowest 
power  is  naS0z'n~1 ;  if  m  =  n,  =  I  say,  the  value  of  J  is 


For  any  small  value  of  z ',  such  that    /    is  less  than  the  modulus  of  the 
smallest  root  of  P  or  Q  other  than  z  =  0,  let 

az,  +  P  =  0,     £*2  -t-  Q  =  0. 
Then  the  double  integral 

dzdz' 


1    ff          d 
~  4^a  J  J  a~^(z- 


When  m  <  n,  the  value  of  the  right-hand  side  is  n. 
When  m  >  n,  the  value  of  the  right-hand  side  is  m. 

When  m  =  n,  =  I,  the  value  of  the  right-hand  side  is  I  +  k,  where  aSk  -  /3jk 
is  the  first  of  the  coefficients  a80-  fty0,  a$i  -  fty^  ...  which  does  not  vanish. 

In  each  of  the  three  alternatives,  the  value  of  the  integral  is  the  degree  of 
the  lowest  power  of  z  in  the  eliminant  of  az  +  P  and  @z  4-  Q,  when  z  is 
eliminated.  Moreover,  when  m  and  n  are  integers,  the  value  of  the  integral  is 
then  the  multiplicity  of  0,  0,  as  the  sole  isolated  simultaneous  zero  of  the  uniform 
functions 


enclosed  by  the  frontier  of  integration. 
EXAMPLE  VII.     Next,  let 


,  (z)  +...  +fm  (z), 
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where  the  functions  u  and  v  are  independent  and  have  no  common  factor  of 
their  own  form,  and  all  the  coefficients  fl}  ...,fm,  <7i>  •••.  <Jn  are  functions 
of  /  which  are  regular  in  the  vicinity  of  /  =  0  and  vanish  with  z'.  We 
require  the  value  of  the  double  integral 


1     ff/(^) 
4?r2  JJ       uv 


taken  (as  have  been  the  preceding  integrals)  round  a  frontier,  which  encloses 
the  place  0,  0,  and  encloses  no  other  simultaneous  zero  of  u  and  v.     Let 
u  =  (z-zl)(z-zd  ......  (z-  Zm),     v  =  (z-£l}(z-&  ......  (z-  £„), 

where  each  of  the  quantities  zlt  ...,  zm,  £i,  ...,  £„  is  a  regular  function  of 
positive  powers  of  /M  ;  where  /j,  is  a  positive  rational  fraction  ;  and  where 
each  of  these  quantities  vanishes  with  z'.  The  eliminant  of  u  and  v  is 


m      n 

n  n  (*- 

r=l  s=l 


if,  when  zr  —  %s  is  arranged  in  ascending  (fractional  or  integral)  powers  of  z', 
the  lowest  power  of  z  has  an  index  /u,r>g,  and  if 

m      n 

2     2    l*rtt=M, 

r=l  s=l 

the  eliminant  of  u  and  v  is 

*"*(O, 

where  $  (0)  is  not  zero.  The  magnitude  M  is  an  integer,  manifestly  finite  : 
it  is  the  measure  of  the  multiplicity  of  0,  0,  as  an  isolated  zero  common  to  u 
and  v. 

For  the  range  of  integration,  first  take  a  value  z  of  modulus  smaller  than 
the  root  of  <f>  {z}  which  has  the  smallest  modulus.  In  the  ^-plane  mark  all 
the  quantities  zly  ...,  zm,  £i,  ...,  £n,  which  are  functions  of  this  value  of/;  and 
draw  a  simple  closed  2-curve,  enclosing  all  the  places  zl}  ...,  zm  and  none  of 
the  places  £i,  ...,  £n.  We  take  the  integral  round  this  ^-curve  ;  when  this 
first  integration  has  been  effected,  we  integrate  with  regard  to  z  along  a 
small  simple  closed  /-curve,  through  the  place  for  the  assigned  value  of  z' 
and  enclosing  the  /-origin. 

We  have 

^=22    -&'+«/ 

UV       r=l«=l(>-*r)(*-6)' 

where  zr'  =  -^  and  L'  =  -~  ;  hence 
dz  az 

2«    | 
Uifi  U.6     —   --  -.      -     Ar      4 


4nr2JJ       uv 
But  the  lowest  power  of  /  in  zr  —  £g  is  z'*-™.     Hence 

1     CtJ(u,  v)  ,    ,  ,      «    « 
-A—,  i       "       ~dzdz'=  2    2  /jirtg  =  M; 
4nr2JJ      uv  r=is=i 

that  is,  the  value  of  the  double  integral,  taken  over  the  range  indicated,  is  the 
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measure  of  the  multiplicity  of  0,  0,  as  an  isolated  simultaneous  zero  of  the 
functions  u  and  v,  which  are  supposed  to  be  independent  and  to  be  devoid  of 
any  common  factor  of  their  own  form. 

Corollary.  Two  or  more  of  the  quantities  zly  . . . ,  zm  may  be  equal,  or  they 
may  be  equal  in  groups ;  and,  similarly,  two  or  more  of  the  quantities  £i.  ...,£„ 
may  be  equal,  or  they  may  be  equal  in  groups ;  while,  after  the  hypothesis 
as  to  the  functions  u  and  v,  no  one  of  the  quantities  f  is  equal  to  any  of  the 
quantities  zlt ...,  zm.  The  value  of  the  double  integral  over  the  indicated  range 
still  is  M. 

Note  1.  If  the  range  of  integration,  enclosing  0,  0  and  no  other  simul- 
taneous zero  of  u  and  v,  is  chosen  so  that  the  z-curve  (for  a  value  of  z') 
encloses  all  the  places  £i,  ...,  £„  and  no  one  of  the  places  z,,  . ..,  z^,  and  the 
/-curve  is  drawn  as  before,  the  value  of  the  double  integral  becomes  —  M. 

Note  2.     We  have 

' 


4-7T2  JJ          UV  4-7T2 

When  integration  is  effected  first  with  regard  to  z',  round  a  curve  enclosing 
all  the  roots  of  u  =  0  and  no  root  of  v  =  0  for  an  assigned  value  of  z,  and  then 
round  a  z-curve  through  this  value  and  enclosing  the  z-origin,  we  still  have 

1     f[J(u,v)  ,    ,  ,      ,. 
-  -=— ;  1 1  -     —  dzdz  =  M. 
4?r2  JJ       uv 

In  other  words,  the  value  of  the  double  integral  is  independent  of  the  order 
of  integration. 

EXAMPLE  VIII.     Let  a.  and  ft  be  non-variable  quantities,  of  finite  moduli; 
let  c,  c'  be  a  level  place  for  two  regular  functions,  f  and  g,  such  that 
f(c,  c')  -  a  =  0,     g  (c,  c')-ft  =  0; 

J      \      t  /  *7     \      '  / 

and  let  f(z,  /)  —  a,  g  (z,  z')  —  ft,  be  independent,  and  have  no  common  factor 
which  vanishes  at  c,  c'.  Then  the  place  c,  c'  is  isolated;  its  multiplicity  is  the 
value  of  the  double  integral 

^444-     ,,  **•, 


\f(z,z')-«\{g(z,z')-ft} 
taken  first  round  a  small  simple  closed  curve  in  the  z-plane  which,  for  an 
assigned  small  value  of  z,  encloses  all  the  roots  of  f(z,  /)=  a  and  none  of  the 
roots  ofg(z,  z')  =  ft,  and  then  round  a  small  simple  closed  curve,  through  that 
value  of  z'  and  enclosing  the  z -origin. 

The  result  follows  from  the  last  example  by  writing 
«=/(**')-«,     v=g(z,z)-ft; 

the  multiplicity  of  c,  c'  as  a  level  place  for/ and  g  is  its  multiplicity  as  a  zero 
for  u  and  v*. 

*  In  connection  with  double  integrals  of  the  preceding  types  and  taken  over  snch  ranges  of 
integration,  the  reader  should  consult  Picard's  treatise,  t.  i,  ch.  iii,  quoted  p.  161. 
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Algebraic  functions  in  general. 

101.  Hitherto,  all  the  subjects  of  integration  in  the  double  integrals  that 
have  been  considered,  have  been  uniform  functions.  Bearing  in  mind  the 
extraordinary  importance  of  Riemann's  investigations  connected  with  the 
simple  integrals  of  algebraic  functions,  we  should  naturally  seek  the  general- 
isation of  that  work  for  algebraic  functions  of  two  variables. 

Into  that  theory  I  do  not  propos.e  to  enter  in  detail.  In  one  sense,  it  is 
enough  for  me  to  refer  to  the  long  series  of  valuable  researches  by  Picard*. 
All  that  will  be  done  here  is  to  submit  one  or  two  simple  propositions,  when 
there  is  a  single  dependent  variable,  partly  from  the  standpoint  of  the  general 
theory  of  functions  and  without  regard  to  the  theory  of  the  singularities  of 
surfaces,  partly  also  to  state  the  corresponding  propositions  when  we  have 
to  deal  with  the  case  when  the  fundamental  algebraic  equations  provide 
two  dependent  variables  and  not  one  alone,  the  number  of  independent 
variables  always  being  two. 

Suppose  then  that  we  have,  in  the  first  place,  a  single  irreducible  algebraic 
equation 

f(w,z,z')  =  Q, 

expressing  w  as  an  algebraic  function  of  z  and  /;  and  assume  that  the  equation 
is  of  order  ra  in  w,  so  that  w  is  m-valued.  Any  rational  function  in  the  field 
of  variation  is  of  the  form  R  (w,  z,  z'),  where  R  is  the  quotient  of  two  poly- 
nomials in  all  the  variables  w,  z,  z'.  To  this  rational  function  R  (w,  z,  z')  a 
canonical  and  recognisable  form  can  be  given ;  the  proposition,  stating  its 
form,  can  be  established  in  the  same  kind  of  way  as  for  the  corresponding 
proposition  when  there  is  only  a  single  independent  variable. 

Let  the  m  roots  of  the  fundamental  equation  f(w,  z,  z')  =  0  be  denoted 
by  wly  w2,  ...,  wm.  Then,  for  any  positive  integer  n,  the  quantity 

w1nR(wJ ,  z,  z'}  +  WznR(w2,  z,  z')+  ...  +wmnR(wm,  z,  z') 

is  a  symmetric  function  of  the  roots  wlt  ...,  wm  of  the  fundamental  equation, 
having  rational  functions  of  z  and  z'  for  the  various  symmetric  combinations 
of  the  roots;  it  is  therefore  a  rational  function  of  z  and  z'.  Denoting  this 
rational  function  by  Pn  (z,  /),  we  have 

1  wrnR(wr,z,z')  =  Pn(z,z'}. 

r=l 

This  result  holds  for  all  integers  n ;  hence,  taking  it  for  n  =  0, 1, ... ,  m  —  1,  we 
have  m  equations,  each  linear  in  the  m  quantities  R  (wlf  z,  z'),  ...,  R  (w,n,  z,  z'). 

*  They  are  expounded  fully  in  his  treatise  already  quoted  (pp.  161,  169) ;  and  in  that  treatise 
full  references  will  be  found  to  the  work  of  Ncether,  Enriques,  Castelnuovo,  Severi,  Humbert, 
Berry,  and  others,  in  especial  connection  with  the  analytical  developments  associated  with 
surfaces  in  ordinary  real  space. 
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Solving  these  m  linear  equations  for  the  m  functions  R  (wr,  z,  /),  we  have 

R(wl,z>z')=      />.(,,/)  ,       1  1 


w,   ,  ..., 


\m~\  w2m-\  ...,   wmm- 

The  determinant  on  the  left-hand  side  is  the  product  of  the  differences  of  all 
the  roots  of  the  fundamental  equation /(w,  z,  z')  =  0  regarded  as  an  equation 
in  w,  and  is  usually  denoted  by 

f(wi,  w«,  ...,  Wm\ 
so  that,  from  this  definition  of  £  we  have 

±  £  (wl ,  Wj,   •  •  • ,  Wm)  =  (Wj  —  W3)  (wl  —  Ws) (wl  —  Wm)  %(wt,  ...,  Wm). 

On  the  right-hand  side,  each  of  the  quantities  Pr  (z,  z')  has,  as  its  coefficient, 
a  determinant  of  the  roots  iv3,  ...,wm;  and  in  each  case,  this  determinant  can 
be  expressed  as  a  product  of  £(w2,  ...,  wm)  and  a  symmetric  function  of 
w2,  ...,  wm.  Thus  the  coefficient  of  P0(z,  z')  is  wyws ...  wm£(w,,  ....  wm); 

(m      J  \ 
2  —  I  £(wa> ...,  wm)',  and  so  on. 
r=2  «V/ 

Hence  dividing  out  by  £(w2,  ...,  wm),  we  have 

(w,  -  wg)  (w1-ws)  ...  (wl -  wm) R (wl ,  z,  z) 

=  P0S0  +  P1S1+...+Pn^S^l> 

where  s0,  s1}  ...,  «,„_!  are  the  symmetric  functions  of  «/2,  ....  wm. 

Now  by  the  algebraic  equation  f(w,  z,  z)  =  0,  each  symmetric  function  of 
mj,  ...,  wm  can  be  expressed  as  a  polynomial  in  wlt  having  rational  functions 
of  z  for  its  coefficients.  Also 


A  (wx  -  w,)  («/!  -  w3)  .  .  .  («/!  -  wm) 
where  A  is  the  coefficient  of  w,1*  in/(w,  2-,  /).     Hence 


where  ©  is  a  polynomial  in  wlt  which  can  always  be  made  of  degree  ^  »i  —  1 
by  use  of  the  equation  f(w,  z,  /)  =  0  ;  and  the  coefficients  in  this  polynomial 
are  rational  functions  of  z  and  z  '. 

A  corresponding  expression  holds  for  each  of  the  functions  R  (wt,  z,  z'), 
...,  R  (wm,  z,  z'),  all  the  polynomials  0  (w,  z,  z')  having  the  same  coefficients  in 
the  form  of  rational  functions  of  z  and  z  '.  Consequently,  when  we  denote  any 

root  of  our  algebraic  equation 

f(w,  z,  /)  =  0 

simply  by  w,  any  rational  function  R  (w,  z,  z')  of  all  the  variables  can  be 
expressed  in  the  form 

i>  /          v\      Q  (w,  z,  z1) 

R  (w,  z,  /)  =  -  7  -  , 
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where  ©  (w,  z,  z'}  is  a  polynomial  in  w  of  degree  <  m  —  1  ,  the  degree  of 
f(w,  z,  z')  =  0  in  w  being  in,  and  where  the  polynomial  has  rational  functions 
of  z  and  /  for  the  coefficients  of  the  powers  of  w. 

This  is  the  generalisation  of  the  well-known  theorem  of  Riemann  on  the 
expression  of  functions  that  are  uniform  functions  of  position  on  a  Riemann 
surface*. 

Ex.  1.     Let  the  fundamental  equation  be 


and  let 

„    Az  +  A'z'  +  Cw 
rl  =  —    —  f—.  —  —  . 
az+az  +  cw 

There  are  two  values  of  R,  viz.  the  expressed  value,  and  R',  where 

Az  +  A'z'-Cw 
tt  =  —    —  7-7—  -  . 
az  +  a  z  —  cw 

Hence,  following  the  general  argument,  we  have 

,= 


where  P  is  a  rational  function  of  z  and  z'  ;  and 

c(Az  +  A'z')-C(az  +  a'z} 
wR-v>R'=-2w2—  —  -  —      ,  ,  ,      „  „  -  =  2 
(az  +  az)2  —  crur 

where  Q  is  a  rational  function  of  z  and  /.     Hence 


which  establishes  the  proposition. 

Ex.  2.     When  the  fundamental  equation  is 

obtain  canonical  expressions  for 


az  +  bz' +cw    ' 
(ii) 


Note.     There  are  of  course  particular  methods  better  adapted  to  particular  cases  than 
is  the  general  method  which  applies  to  all  cases. 

Thus  the  function 

„.  Az  +  A'z'  +  Cw 

R(w,  z)=—  —  , 

az+bz  +cw 

when  w3  +  23+/3=]  is  the  governing  algebraic  equation,  gives 

{(az  +  6/)2  -  (az  +  bz1)  c  w  +  c%2} 
~ 


and  so 

L+Mw+Nv? 


where  L,  M,  N  are  polynomials  in  z  and  z'  of  degrees  five,  four,  three  respectively. 

102.     When  we  have  to  deal  with  the  case,  in  which  there  are  a  couple 
of  algebraic  functions  w  and  w'  given  by  two  algebraic  equations 
f(w,  w',  z,  /)  =  0,     g  (w,  w,  z,  z')  =  0, 
*  See  my  Theory  of  Functions,  §  399. 
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it   is   desirable   to   have   a  canonical   form   of    the   most  general    rational 
function;  we  shall  prove  that  this  canonical  form  is 

0  (w,  w',  z,  z1) 


where  ©  is  a  polynomial  in  w  and  w',  having  rational  functions  of  z  and  z  for 
its  coefficients. 

Let  /  be  of  degree  m  in  w  and  w  combined,  and  g  of  degree  n  in  w  and  w' 
combined  :  that  is  to  say,  if  w  and  w'  were  Cartesian  plane  real  coordinates,  and 
if  /=  0  and  g  =  0  were  loci  in  that  w,  w  plane,  /=  0  and  g  =  0  would  be  plane 
curves  of  degrees  m  and  n  respectively.  Construct  the  w-eliminant  of  /'and 
g  by  eliminating  w'  between  /=  0  and  g  =  0,  and  denote  it  by  W  ';  then  from 
the  ordinary  processes  of  algebra,  we  know  that 

W=Af+Bg, 

where  A  is  a  polynomial  in  w  of  degree  mn  —  m,  and  in  w'  of  degree  n  —  1  ;  B  is 
a  polynomial  in  w  of  degree  mn  —  n,  and  in  w'  of  degree  m  —  1  ;  and  W,  not 
containing  w',  is  of  degree  mn  in  w.  Similarly,  the  w'-eliminant  of  f  and  g, 
obtained  by  eliminating  w  between  f=  0  and  g  =  Q,  can  be  put  into  the  form 

W'  =  Cf+Dg, 
where  W  is  of  degree  mn  in  w'  alone,  and  does  not  involve  w. 

There  are  mn  roots  of  W  =  0,  expressing  each  w  as  one  of  mn  functions  of 
z  and  /  ;  and  there  are  likewise  mn  roots  of  W  =  0.  The  win  combinations 
of  one  root  of  W=  0  with  one  root  of  W  =  0,  which  make 

/=0,     <,=  0 

simultaneously,  are  called  the  congruous  pairs  :  the  combinations  are  deter- 
mined by  the  ordinary  processes  of  algebra.  The  remaining  mn  (inn  —  1) 
combinations  of  roots  of  W  —  0  and  W  =  0  are  called  the  non-congruous 
pairs  ;  they  all  satisfy  A  =  0,  where 

b-AD-BC. 

Now  take  a  congruous  pair  of  roots,  say  w^  and  w/  ;  they  satisfy  /=  0, 
«=0,  W=0.  We  have 


identically  ;  hence  differentiating  with  respect  to  w  and  w',  and  inserting  the 
pair  of  congruous  roots  after  differentiation,  we  have 


Similarly  we  have 

o-r8/-,/)8^ 
L^D^' 
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Hence,  for  the  congruous  pair  of  roots,  we  have 


[CH.  vi 


that  is, 


-,  +  B 


dff 


0  , 


- 

dw1 


uy        s*t 

9wj' 


,+i>3h 


8TFBF' 


say,  where  Aj  is  the  value  of  A  for  the  congruous  pair  of  roots  wl  and  w/, 
and  likewise  for  J^ 

Similarly  for  each  congruous  pair. 

Let  our  rational  function  of  w,  w',  z,  z ,  which  is  to  be  expressed  in  a 
canonical  form  as  stated,  be  denoted  initially  by  R  (w,  w',  z,  z') ;  and  let  its 
value,  for  a  congruous  pair  of  roots  WM  and  w/,  be  denoted  by  R^.  Then, 
taking  all  the  congruous  pairs  of  roots,  we  have 

mn 

2  WffRu  =  a  rational  function  of  z  and  z 
M=I 

-P.  (*,/), 

say ;  the  value  of  Pv  (z,  z)  is  obtainable  by  the  usual  processes  of  algebra ;  and 
the  result  holds  for  all  integer  values  of  r.  Hence,  taking  r  =  0, 1, . . . ,  mn  —  1 
in  succession,  we  have 


*  Rmn  = 


These  equations  can  be  solved  for  the  mn  —  I  quantities  R^,  R3,  ...  which 
occur  linearly.     Proceeding  as  before  in  §  101,  we  find 


where  <I>  is  a  polynomial  in  w1}  having  rational  functions  of  z  and  z  for  its 

dW 
coefficients.     Multiplying  the  denominator  and  the  numerator  by  —  -,  ,  we 

OWi 

have 


dwl  dwi 

8(wly  Wi,z,z) 
dWdW 
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where  S  is  a  polynomial  in  w,  and  10,',  having  rational  functions  of  z  and  z1  for 
its  coefficients.     But 


_ 
a<     '  *; 

and  therefore 

P  _S(wltwl',z,z')    I 
rtj  —  =  —       —  .  —  -  . 

«/,  A, 

Now 

A,  4,...  A™ 

is  a  symmetric  function  of  wt  and  «/,',  wa  and  w/,  ...,  the  pairs  of  congruous 
roots  ;  and  it  is  therefore  expressible  as  a  rational  function  of  z  and  /,  say 

A1A2...A,nn=7'(^/). 
Similarly 

A2  ...  A,nn 

is  a  symmetric  function  of  all  the  congruous  pairs  of  roots  other  than  the  pair 
wl  and  Wi  ',  hence  it  is  expressible  as  a  polynomial  function  of  wlt  w/,  having 
rational  functions  of  z  and  z'  for  its  coefficients,  say 

A2  .  .  .  ATOn  =Q(wl,  Wi,  z, 


Consequently 
Hence 

1       Q(wl,  ?i>, 

,  z,  z  ) 

A,~        T(z, 
p      *  (wi>  ^it^L—21 

z') 

_  @  (Mfr,  w/,  z,  Q 

/! 

on  multiplying  the  polynomials  S  and  Q,  and  absorbing  the  rational  function 
T  (z,  z')  into  the  coefficients  of  the  product. 

The  same  conclusion  holds  for  every  congruous  pair  of  roots.  We  there- 
fore infer  that  every  function,  rational  in  the  algebraic  field  of  w,  w',  z,  z, 
where  iv  and  w'  are  given  by  algebraic  equations 

f(w,  w,  z,  z')  =  0,     g  (w,  w',  z,  /)  =  0, 
can  be  expressed  in  the  form 

B  (w,  w',  z,  z') 


where  ®  is  polynomial  in  w  and  w,  having  rational  functions  of  z  and  z  for 
its  coefficients. 

Modifications  in  the  degree  of  %  in  w  and  of  its  degree  in  w'  may  some- 
times be  effected  by  the  use  of  the  equations  /=  0  and  g  =  0.  These 
modifications,  when  they  are  possible,  do  not  affect  the  denominator  J,  and 
only  give  equivalent  expressions  for  the  polynomial  B  ;  it  is  for  this  reason 
that  the  form  is  called  canonical,  even  though  the  expression  for  B  may 
happen  to  be  not  unique. 
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Xote.  In  establishing  the  preceding  form  for  the  rational  function,  two  theorems 
concerning  symmetric  functions  have  been  quoted.  In  actual  practice,  we  can  proceed 
as  follows. 

Take 


eliminate  w  from  /  and  g,  so  that  they  become 

F(t,  w',  z,  20  =  0,     G  (t,  w',  2,  /)=0, 

of  the  same  degrees  in  t  and  w'  combined  as  are  f  and  g  respectively.      Eliminate  wr 
between  F=Q  and  (?  =  0,  so  as  to  give  an  equation 

T=0, 

of  degree  mn  in  t,  having  rational  functions  (frequently  polynomial  functions)  of  z  and  / 
for  its  coefficients. 

In  the  product  A1A2...Amn,  we  have  symmetric  functions  of  the  congruous  pairs  of 
roots  ;  let  such  an  one  be 

Swr-wOV1^'"2..., 

where  the  summation  is  over  all  the  like  terms  obtained  by  permuting  the  congruous 
pairs  in  all  possible  ways.     We  then  form  the  symmetric  function  of  the  roots  of  the 

equation  T=0  represented  by 

v  f  »«!+«! 
Jji\ 

In  its  expression  we  select  the  coefficient  of 

^m,+7»2+... 

and  remove  the  multinomial  numerical  factor 


the  result  is  the  symmetric  function  required. 

Again,  in  the  product  A2...Amn,  we  have  symmetric  functions  of  all  the  congruous 
pairs  of  roots  except  only  the  pair  wl  and  %'•     Let 

r-(t-#T\ 

so  that  t2,  ...,  tmn  are  the  roots  of  T'=Q.     The   coefficients  in   T'   are   linear  in    the 
coefficients  of  T  and  are  polynomials  in  ^  ;   thus,  if 

T=  d0  tmn  +  Ql  tmn~l 

T'  =  00tmn-l  +  <t>l 
we  have 

(f>l-ti()0  =  di,       (f)-2—  *1<£ 

and  therefore 


and  so  on. 

As  was  the  case  with  AiA2...Amn,  which  is  a  sum  of  coefficients  in  a  polynomial 
function  of  the  coefficients  of  T  divided  by  a  power  of  00>  so  also  the  symmetric  product 
A2  ...  &mn  is  a  sum  of  coefficients  of  powers  of  X  and  X'  in  a  polynomial  function  of  the 
coefficients  of  T'  divided  by  a  power  of  00  ;  that  is,  A2  ...  Amn  is  a  polynomial  function  of 
the  coefficients  of  7",  itself  also  polynomial  in  Zj  (that  is,  in  wl  and  ?e,')  divided  by  a  power 
of  00- 

These  are  the  two  theorems  used. 
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Ex.  For  particular  equations,  a  given  rational  function  is  moot  easily  discussed  in  an 
initial  form,  not  in  a  canonical  form  ;  it  is  for  the  general  theory  that  a  canonical  form 
is  required,  as  it  includes  all  rational  functions.  We  may  however  take  an  example,  to 
shew  the  outline  of  the  reduction  to  a  canonical  form  ;  but  the  process  is  only  an 
exercise  in  algebra. 

Let  the  two  fundamental  equations  be 

f=w3-v/3-A=Q,    g=w*  +  w"*-B**0, 

where  A  and  B  are  given  functions  of  z  and  /  only.    Their  Jacobian  J,  on  the  omission  of  a 
factor  6,  is 

J=ww>  (w+w1). 

We  take  the  simple  rational  function 

R=     l 
w+Z' 

where  Z  is  any  rational  function  of  z  and  z'  ;  and  we  proceed  to  eipretis  it  in  a  canonical 
form 

P  (*,*,*,*) 
J 

where  P  is  a  polynomial  in  w  and  w\  having  rational  functions  of  z  and  2'  for  its 
coefficients. 

The  JF-eliminant  of  /  and  g  is 

W=2ufl-2Aw3  +  A*-3Bw*  +  3Btw*-B3-0. 
Let 

io  +  Z=f, 

then  the  six  values  of  t  are  given  by  the  equation 

2(t-Z)«-3B(t-Z?-2A(t-Z)3+3ff'(t-Z)*+A*-B3=0. 
Let 

S  =  -2Z«-3BZ*+2AZ3+3BZZ*  +  A*-B3, 

being  the  term  independent  of  t  in  the  last  equation  ;  then 

*» 


Consequently 

0 


- 

Z  w+Z  w+Z 

-  3B)  w3  +  (3BZ-  2A  -  2Z3)  w3 
+  (SB  -  3BZ+  2AZ+  2Z*)  w  +  3BZ3  -  3BZ-  2  A  Z*  - 
=  *,  say. 


All  terms  in  the  right-hand  side,  which  are  of  degree  six  and   higher,  can  be  removed  by 
using  the  equation  Wl  —  0.     These  terms  are 


The  term  2?pj7  is  to  be  replaced  by 

ZBwj*  +  ZAwS  -  a&w?  -  (A*  -  B3)  wl  , 
and  the  terms  (2wj'  —  2Z)  wf  by 


When  these  changes  are  made,  let  the  expression  for  *!  be 

-I-  pi 


12 
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where  the  coefficients  p  are  polynomial  in  «/,  and  are  rational  in  2  and  z '.     Then  finally, 

absorbin 

we  have 


absorbing  the  rational  function  of  z  and  z  represented  by into  the  coefficients  of 


which  is  of  the  required  type. 

Equivalent  forms  are  obtained  for  the  numerator  by  using  the  equations  /=0,  g=Q. 

Integrals  of  algebraic  functions. 

103.  The  development  of  the  theory  of  integrals,  whether  single  or  double, 
of  algebraic  functions  when  there  are  two  independent  complex  variables, 
owes  its  main  foundations  to  Picard*.  Here  I  shall  only  restate  one  or  two 
of  the  simplest  results  for  the  case  when  there  are  two  initial  fundamental 
algebraic  equations 

f(w,  w',  z,  /)  =  0,     g  (w,  w',  z,  z')  =  0, 

defining  two  dependent  variables  w  and  w'  as  algebraic  functions  of  z  and  z', 
the  quantities  /  and  g  being  polynomial  in  all  their  arguments. 

Writing 


we  have  seen  that  any  rational  function  of  all  the  variables  can  be  expressed 
in  the  form 

®  (w,  w',  z,  z1} 
J(w,  w') 

where  ©  (w,  w',  z,  z')  is  a  polynomial  in  w  and  w'  having  rational  functions  of 
z  and  z  for  its  coefficients. 

Accordingly,  following  Picard,  we  take  our  most  general  single  integral 
of  algebraic  functions  in  the  form 

'Zdz'-Z'dz 


J(w,  w) 
where  Z  and  Z'  possess  the  same  general  form  as  the  preceding  function  ©. 

Integrals  of  this  form  are  said  to  be  of  the  first  kind  when,  on  the  analogy 
of  Abelian  integrals,  they  have  no  infinities  anywhere  in  the  whole  field  of 
variation.  Picard  provesf  that  no  integral  of  the  first  kind  exists  in 
connection  with  a  single  equation  F(w,  z,  /)  =  0,  when  this  single  equation 
is  quite  general ;  and  he  shews J  that,  when  such  an  integral  does  exist  in 
connection  with  a  less  general  single  equation  F  (w,  z,  z')  =  0,  the  form  of 

*  A  full  and  consecutive  account  of  his  researches  is  contained  in  his  treatise  already  quoted, 
t  His  treatise,  vol.  i,  p.  113.  +  16.,  p.  118. 
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the  subject  of  integration  must  satisfy  special  preliminary  relations,  even 
though  these  necessary  relations  are  not  of  themselves  sufficient  to  secure  the 
existence  of  the  integral.  Here  I  shall  proceed  only  so  far  as  to  obtain  the 
corresponding  necessary  preliminary  relations  affecting  the  form  of  the 
subject  of  integration  in  the  foregoing  single  integral,  if  it  is  to  exist  in 
connection  with  the  two  equations  /=0,  #  =  0. 

The  quantities  Z  and  Z'  are  polynomial  in  w  and  w'  ;  we  proceed  to  shew 
that,  if  the  integral  is  everywhere  finite,  they  must  be  polynomial  also  in 
z  and  z',  of  limited  order.  The  coefficients  of  the  various  combinations  of 
powers  of  w  and  w'  are  certainly  rational  functions  of  z  and  z'  ;  let  any  such 
coefficient  be 


where  R  and  <S  denote  polynomials  in  z  and  /,  and  consider  the  integral 

'Zdz' 


J 

Assigning  any  parametric  value  to  z,  let  z'  =  c  be  a  zero  of  R  (z,  z')  for  that 
value  of  z.  (If  there  is  no  such  zero,  i.e.,  if  R  is  a  function  of  z  only,  the 
zeros  of  R  would  make  the  integral  infinite  :  so  that,  for  our  purpose,  R  would 
then  have  to  be  constant).  For  that  parametric  value  of  z,  let  the  subject  of 
integration  be  expanded  in  powers  of  z'  —  c' ;  then,  whether  /  =  c'  does  or 
does  not  give  a  zero  value  to  J,  the  subject  of  integration  is — for  every  set 
of  values  of  w  and  w' — of  the  form 

A  A  A 

+  . . .  +  —, — ^  +  regular  function  of  /  —  c', 


(z'-cj     (z'-c1)™  *  -c' 

in  the  immediate  vicinity  of  z'=c',  the  positive  integer  s  being  >  1.  The 
integral  would  be  infinite  at  z1  —  c',  unless  all  the  quantities  Alt ...,  At  vanish. 
These  quantities  involve  the  parametric  value  of  z ;  they  can  only  vanish  for 
all  parametric  values  by  vanishing  identically,  that  is,  by  having  no  powers 
of  z'  —  c'  with  negative  indices.  Hence  the  polynomial  R  (z,  z'),  for  any 
parametric  value  of  z,  can  have  no  zero  for  a  value  of  z'.  It  thus  cannot 
involve  z' ;  we  have  seen  that  it  cannot  be  a  function  of  z  alone ;  hence 
R  (z,  z')  is  a  constant.  The  coefficient  in  question  is  a  polynomial  in 
z  and  /. 

Similarly  for  every  coefficient  in  either  Z  or  Z'  in  the  integrals 

Z'dz 


(Zdz         ( 
J     J   '     1 


J 

Consequently  the  quantities  Z  and  Z'  are  polynomial  in  all  four  arguments 
w,  w',  z,  z.     And  we  know  that  J  is  polynomial  in  those  four  arguments. 

Next,  as  regards  the  limitations  upon  the  orders  of  these  polynomials 
Z  and  Z,  we  shall  assume  that  /  (w,  w',  z,  z')  is  a  quite  general  polynomial 

12—2 
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of  order  m  in  the  four  arguments  combined,  and  that  g(w,  w',  z,  z')  is  a 
similar  polynomial  of  order  n.  Then  J  is  a  polynomial  of  order  m  +  n  —  2. 
It  is  easy  to  see,  by  an  argument  similar  to  the  preceding  argument,  that 
integrals  cannot  be  finite  for  infinite  values  of  z  and  of  /,  if  the  order  of  the 
polynomials  Z  and  Z'  in  all  the  four  arguments  combined  is  greater  than 
m  -f  n  —  4. 

We  therefore  infer,  as  a  first  condition,  that  if  the  integral  is  to  be  finite 
at  all  places  in  the  whole  field  of  variation,  Z  and  Z'  must  be  polynomial  in 
all  the  four  variables  of  order  <  m  +  n  —  4,  when  f  is  the  most  general  poly- 
nomial of  order  m  and  g  is  the  most  general  polynomial  of  order  n. 

104.  The  independent  variables  for  the  integrals  have  been  taken  to  be  z 
and  z'  ;  but  any  two  of  the  variables  may  thus  be  chosen,  and  the  integral  must 
still  remain  finite.  We  proceed  to  give  the  corresponding  and  equivalent 
expressions.  We  have 


OW  OW  02  OZ 


so  that,  on  the  elimination  of  dw',  dw,  dz,  dz  in  turn, 

J  (w,  w')  dw  +  J  (z,  w')dz  +J  (z',  w')  dz'  =  0, 
J  (w',  w)  dw'+  J(z,w)dz  +J  (z,  w )  dz'  =  0, 
J(w,  z) dw  +  J(w',  z) dw'  +  J(z',  z  )dzf  =  0, 
J(w,  z' )dw  +  J (w, z) dw'  +J(z,z')dz  =  0. 

Using  the  first  of  these  relations  to  substitute  dw  for  dz'  in  the  differential 
element,  we  have 

Zdz'-Z'dz  Z'dz  Z 

~~F7 7T~  =  —  T7 ~\ r~, /\    r/    / r\  \J  (W,W)dw  +  J  (Z,  W  )  dz\ 

J(w,  w)  J  (w,w)     J  (w,  w)  J(z ,  w)  ( 

-Zdw       Z'J(zf,w'}  +  ZJ(z,w'} 
J(z',w')          J(w,w')J(z',w'} 

The  differential  element  now  is  to  be 

Wdz-Zdw 

where  W  is  a  polynomial  in  all  the  four  variables ;  we  therefore  take 
ZJ(z,  w)  +  Z'J(z,  w')  +  WJ(w,  w')  =  0. 

Similarly,  when  we  make  z  and  w1  the  independent  variables,  the  differential 
element  of  the  integral  of  the  first  kind  is 

Zdw'-W'dz 
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where  W  is  a  polynomial  in  all  the  four  variables,  and 

ZJ(z,  w)  +  Z'J  (z',  w)  +  W'J(w',  w)  =  0. 

In  the  same  way,  we  can  take  any  pair  out  of  the  four  as  the  independent 
variables,  and  thus  obtain  six  expressions  in  all  for  the  subject  of  integration. 
The  six  expressions  are 

Zdz'  -  Z'dz         Wdz-Zdw         Z'dw  -  Wdz 
J(w,w')    '  J(z',w)    '  J(z,w')     ' 

Zdw'-W'dz        W'dw-Wdw'        Wdz  -  Z'dw 
J(z',w)     '  J(z',z)       '  J(z,w) 

and  the  relations  connecting  the  polynomials  are 

ZJ(z,  w')  +  Z'J(z,  w')  +  WJ  (w,  w')  =  0, 
ZJ  (z,  w)  +  Z'J(z,  w}  +  W'J(w',  w)  =  0, 
Z'J(z,  z)  +  WJ(w,  z)  +  W'J(w',  z)  =  0, 
ZJ  (z,  /)  +  WJ  (w,  /)  +  W'J(w',  /)  =  0, 

which  are  always  subject  to  the  two  fundamental  equations 

/=0,    g  =  Q, 

and  are  equivalent  to  only  two  independent  equations.     Writing 


we  can  express  the  first  of  the  four  equations  in  the  form 


that  is, 

dw'      '    dw'~ 
The  others  similarly  give 

dw      '    dw 


-N      =  0, 

dz  dz 


--= 

dz'         dz'~ 
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The  fundamental  equations  /=  0  and  g  =  0  are  independent  of  one  another  ; 
hence  we  must  have 

3/=0,     JV=0, 

that  is,  the  polynomials  Z,  Z',  W,  W  are  such  that 

wgL  +  W'tt+zlf  +  *£  =  <), 
dw          dw  dz          dz 


. 

dw  ow  oz          02 

But  these  equations  are  not  satisfied  necessarily  as  identities  ;  they  need  only 
be  satisfied  in  virtue  of  the  permanent  equations 

/=0,     #  =  0. 

These  relations  impose  limitations  upon  the  forms  of  the  polynomials 
Z,  Z',  W,  W,  which  occur  in  the  differential  element  of  an  integral  of  the 
first  kind. 

105.  Limitations  arise  from  two  other  causes.  The  first  of  these  causes  lies 
in  the  requirement  that  the  condition  of  exact  integrability  shall  be  satisfied. 
As  regards  this  condition,  we  shall  take  it  for  one  of  the  forms  of  the  integral, 
and  shall  reduce  it  to  an  expression  symmetrical  in  all  the  variables. 

The  condition,  that 

Zdz'-Z'dz 

J(w,  w') 
shall  be  a  perfect  differential,  is 

A  (?\      A  (^\ 
dz\Jj  +  dz'\j)~ 

Now  since 

y+^+y^-O 

dz     dw  dz      dw'  dz 


we  have 


djj      dg  dw  ,dff_  dw'  _  0 
dz     dw  dz      dw'  dz 


r .        ,.  dw      T  ,        .*      _        r .    .     ,.  dw'      T ,       .      . 
J  (w,  w )  ^-  +  J  (z,  w  )  =  0,      J  (w ,  w)  -r-  +  J  (z,  w)  =  0 ; 

oz  oz 


and  similarly 

J  (w,  w')  3-,  +  J(z',  w'}  =  0,     J(w',  w)  =-7 
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The  condition  of  integrability  is  therefore 

ZdZ\      (dZ  dZ' 


„  (dJ(w,  w')  _  J(z,  w)  dj(w,w)      J  (z,  w)  dJ  (w,  «;')) 
t       dz  J(w,w/)       dw           J(w,w)       dw' 

_7,\dJ(w,u/)  _  J(z',  w')  dJ(w,<u/)     J(z',w)  dJ(w,  w')} 
'  (       a/          J(w,  w')       fa,       +  J(w,  «/)       dw'      J  = 

and  it  suffices  that  this  condition  should  be  satisfied  in  virtue  of  the  governing 
equations  /=  0  and  g  =  0. 


Now,  for  appropriate  polynomials  A  and  B,  we  have 
ZJ(z,  iu')  +  Z'J(z,  «/)+  WJ(w,  u/)= 


identically;  and  so  for  our  purpose,  where  the  governing  equations  persist, 
we  can  take 

8  W  _     3Z  J  (z,  w")     W  J  (z,  tiQ  _        Z       dJ(z,  w')  __  Z^       W(z',w) 
dw~      dwJ(w,w')      dw  J(w,w')     J  (w,  w')        (fa          J(w,w')        '<  «• 

ZJ(z,w)  +  Z'J(z',w')  dJ(w,w')       _A  __  df  B       dg 

J2  (w,  w')  dw  J(w,  w')  dw     J(w,  w)  dw  ' 

the  omitted  terms  vanishing  in  virtue  of/=  0  and  g  =  0. 
Similarly,  for  appropriate  polynomials  C  and  D,  we  have 

ZJ(z,  w)  +  Z'J(z,  w)-  W'J(w,  w')=Cf+Dg; 
and  we  similarly  infer  the  corresponding  relation 

dW'_  dZ  J(z,w)     dZ'J(z',w)         jZ  ____  dJ(z,  w)  t        Z'       dJ(e,  w) 
dw'  ~  l)w'  J(w,  w')     dw'      dw'         J(w,w'}      dw'         J(w,w')       dw' 

ZJ(z,  w)  +  Z'J(zf,  w)  dJ  (w^tv)  _       C       df__        D       dg_ 
J°~  (w,  w)  dw'          J(w,  w')  fav'     J(w,  w')  dw'  ' 


the  omitted  terms  vanishing  for  the  same  reason  as  before. 

Also  we  have 

dJ(w,  w')     dJ(w',  z)     dJ(z,w)  =  Q 
dz  dw  dw 

identically,  together  with  three  similar  relations  by  omitting  z,  w,  w'  in  turn 
from  the  set  of  four  variables.     Moreover 

J(z,  w)J(z,  w)  +  J(z,  w}  J(w,  z)  +  J(w,  w)  J(z,  e)  =  0, 
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also  identically.     Using  the  foregoing  relations,  we  have 

„  (dZ     dZ'     dW     dW'\      (  .  df       D  9a       ^  df       ,  dg  \ 

J(w,  w  '}  \^-  +  -=-,  +  ^—  +  -~-74  -\A^~  +  B^-  -  C  .-^-D-?-,} 

'  [dz      dz       dw       dw  }       [     dw          dw          dw  dw  \ 

„  (dJ(w,  w')     dJ(z,  w)     dJ(w',  z)\ 

—  A  \  --  ^  ---  h   —  ^—  ;  --  h  •  -  ;r  — 

(       oz  dw  dw      } 

<dJ(w,  w')     dJ(z',w)     dJ(w',z')\  _ 

1  |~~87~      ~faT     ~a^j~:°' 

that  is,  the  relation 

V^       df 


dz      dz'       dw       dw'      J(w,w')        dw          dw          dw'          dw') 
is  satisfied  in  connection  with  the  governing  equations 

/=0,     g=0. 
Now  we  know  that,  in  virtue  of  the  governing  equations,  the  quantities 


vanish  ;   hence  polynomials  F,  E,  H,  G  (any  one  or  more  of  which  may  be 
zero)  exist  such  that  the  equations 


, 
dz          dz  dw          dw 

Z%+Z'&*W%+W'j* 

dz  dz  dw          dw 

are  satisfied  identically.     These  equations  give 


ZJ  (z,  w')  +  Z'J  (/,  w')  +  WJ  (w,  w')  =   F     >  -Hf+E 

V    dw  dw  ]J      \     dw 

satisfied  identically.     But  the  left-hand  side  is  identically  equal  to 


hence,  subject  to  the  governing  equations,  we  must  have 

A  =  F  ^ — -f  —  H  ^— / ,        B  =  E  .    ,  —  G  » — -, . 
dw  dw  dw  dw 

Similarly,  subject  to  the  governing  equations,  we  have 

dw  dw  '  dw  dw 

Consequently 

dw          dw'  dw          dw' 

always  subject  to  the  governing  equations /=  0,  g  =  0. 
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Thus  the  equations  become 


W+ 


The  first  two  of  these   equations  are  satisfied  identically  ;   the  third   only 
needs  to  be  satisfied  in  connection  with  /=0,  g  =  0. 

They  are  the  extension  of  Picard's  equations*  which  are  given  for  the 
case  when  there  is  only  a  single  equation 


Picard's  equations  are  derived  from  the  foregoing  set,  by  taking 

g  =  w  =  0 

as  the  second  of  our  fundamental  equations,  together  with 
TP  =  0,    E  =  0,    H  =  Q,     G  =  0; 

and  then,  owing  to  the  order  of  F,  the  third  of  the  equations  is  satisfied 
identically. 

It  thus  appears  that,  when  there  are  two  equations  /=  0  and  g  =  0,  the 
exact  differential  can  be  presented  in  six  forms;  that  four  quantities 
Z,  Z',  W,  W,  each  polynomial  in  all  the  four  variables,  occur  in  these  forms  ; 
and  that  there  are  other  four  polynomials  E,  F,  G,  H,  such  that  the  foregoing 
three  equations  exist,  the  first  two  being  satisfied  identically,  while  the  third 
only  needs  to  be  satisfied  concurrently  with  the  governing  equations  /=  0 
and  g  =  0. 

106.  It  can  easily  be  seen  that,  when  /=  0  is  a  quite  general  equation 
of  order  ra  and  g  =  0  is  a  quite  general  equation  of  order  n,  the  conditions 
required  cannot  be  satisfied. 

Let  N(p)  denote  the  number  of  terms  in  the  most  general  polynomial, 
which  is  of  order  p  in  w,  w',  z,  z',  so  that 

N(p}  =  A  (P  +  !)  (P  +  2)  (P  +  3>  (P  +  4>' 

We  have  seen  (§  102)  that  the  polynomial  Z,  which  (§  103)  can  be  of  order 
m  +  n  —  4,  is  subject  to  modification  by  use  of  the  equations  /=  0  and  g  =  0  : 

*  I.  c.,  t.  i,  ch.  v,  §  4. 
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that  is,  it  is  subject  to  an  additive  quantity  Af+  Eg,  where  A  and  B  are  quite 
general  polynomials  of  orders  n  —  4  and  m  —  4  respectively.  Hence  the  number 
of  disposable  constants  in  Z  effectively  is 

N(m  +  n  -  4)  -  N  (m  -  4)  -  N(n  -  4). 
Similarly  as  regards  Z',  W,  W. 

Again,  E,  F,  G,  H  are  polynomials  of  order  <  1m  —  5,  m  +  n  —  5,  m  +  n  —  5, 
2n  —  5  respectively.  The  expression  Ff  +  Eg  is  unaltered  by  changing  F 
into  F+Jg  and  E  into  E  —  Jf,  where  J  is  a  quite  general  polynomial  of 
order  m  —  5  ;  hence  the  number  of  disposable  constants  in  F  and  E  together  is 


-5)-  N(m-5). 
Similarly  the  number  of  disposable  constants  in  G  and  H  together  is 

n  -  5)  -  N(n  -  5). 


The  modifications  in  F  and  G  do  not  affect  the  third  condition,  which 
has  to  be  satisfied  only  concurrently  with  /=  0  and  g  =  0.  Thus  the  total 
number  of  disposable  constants  is 


>)-  N(m-  4)  -  N(n-  4)} 
n-5)  +  N(2m-  5)  -  N(m  -  5) 
+  N(m+n  -  5)  +  N(2n  -  5)  -  N(n  -  5). 

The  number  of  conditions  to  be  satisfied  in  connection  with  the  first 
identity  is  N(2m  +  n  —  5),  and  the  number  in  connection  with  the  second 
identity  is  N(m+  2n—  5).  The  third  relation,  which  affects  the  polynomials 
F  and  G,  only  needs  to  be  satisfied  subject  to  the  equations  /=  0  and  g  =  0  ; 
that  is,  subject  to  an  additive  quantity  Cf+  Dg  on  the  right-hand  side,  where 
C  and  D  are  quite  general  polynomials  of  order  n  —  5  and  m  —  5  respectively  ; 
consequently,  the  third  relation  requires 

N(m  +  n-5)-N(n-5)-N(m-5) 
conditions.     Thus  the  total  number  of  conditions  is 


N(m+2n-5)  +  N(m  +  n-5)-  N(n-5)-  N(m-o). 

The  excess  of  the  number  of  conditions  to  be  satisfied,  above  the  number 
of  disposable  constants,  is 

N(2m  +  n  -  5)  +  N(m  +  2n  -  5)  +  N  (m  +  n  -  5)  -  N  (n  -  5)  -  N(m  -  5) 
-  4  {N(m  +  n  -  4)  -  N(m  -  4)  -  N(n  -  4)} 

+  N(2m-o)-  N(m-5)} 
-  5)  +  JV(2n  -  5)  -  N(n  -  5)}. 
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When  the  values  of  the  different  numbers  N  are  inserted,  this  excess  is  easily 
found  to  be 

^mn{20(w-l)(m-2)+18(m-l)(ri-l)  +  20(7i-l)(n-2)  +  24}  -  1, 

which  manifestly  is  positive  when  m  >  I  and  n  >  1.  Accordingly,  in  general, 
the  relations  cannot  be  satisfied  by  the  disposable  constants,  and  so  we  infer 
the  result:  — 

When  /=  0  and  g  =  Q  are  quite  general  equations,  no  single  integral  of  the 
first  kind  connected  with  them  exists  :  a  result  which  obviously  corresponds 
to  the  theorem  of  Picard  already  (§  103)  mentioned. 

It  follows  that,  if  an  integral  of  the  first  kind  is  to  exist  in  connection 
with  two  equations  /=  0  and  g  =  0,  these  equations  must  have  special 
forms. 

Ex.  Shew  that  all  the  preceding  conditions  for  the  existence  of  an  integral  of  the  first 
kind,  in  connection  with  the  equations 

/=  az  +  bw  +  cz^z1  +  dwzz'  +  eie'z2  +fw2z/+gwio'z+hiezw'  =  0, 
g  =  a'sf+Vw'  +  c'zz'z  +  d'wtzz1  +  e'wz'2  +f'u/*z  +g>wvfJ  +  h'ww'*  =  0, 
where  the  coefficients  a,  ...,  A,  a',  ...,  h'  are  constants,  are  satisfied  when 
Z=z,     Z'=-z^,     W=w,      W'--ier. 

107.  The  second  class  of  conditions,  mentioned  at  the  beginning  of 
§  105  as  required  to  be  satisfied  in  order  that  the  single  integral  may  be 
everywhere  finite,  depends  upon  the  places  where  we  have 


w,  w 

which  is  not  an  identity,  simultaneously  with 

/=0,    £  =  0. 

As  already  indicated  (§  103),  I  do  not  propose  here  to  enter  upon  any 
discussion  of  these  conditions.  The  discussion  will  be  difficult,  but  it  is  of 
supreme  importance  as  regards  even  the  existence  of  these  integrals  of  the 
first  order,  as  well  as  for  all  other  single  integrals.  It  can  be  initiated 
analytically  on  the  lines  of  Picard's  investigations  in  his  treatise  already 
quoted.  It  will  involve  the  algebraical  singularities  of  w  and  w'  as  algebraic 
functions  defined  by  the  two  fundamental  equations. 

Double  Integrals. 

108.  The  discussion  of  double  integrals  follows  a  different  trend.  There 
is  no  limitation  corresponding  to  the  condition  that  must  be  fulfilled  if  the 
element  of  the  integral  is  to  be  a  complete  differential  element,  as  in 
U05. 
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We  have  seen  (§  102)  that,  when  two  algebraic  functions  of  z  and  z'  are 
simultaneously  given  by  two  algebraic  equations 

f=f(w,  w,  z,  z')  =  0,    g  =  g  (w,  w',  z,  z)  =  0, 

the  most  general  rational  function  of  the  variables  can  be  expressed  in  the 
form 

(j)  (w,  w',  z,  z'} 


where  ®  is  a  polynomial  in  w  and  w',  the  coefficients  in  this  polynomial 
being  rational  functions  of  z  and  z.  Thus  the  typical  double  integral,  con- 
nected with  the  algebraical  equations  /=0  and  g  =  0,  is  of  the  form 


the  integration  extends  over  a  two-fold  continuum.  To  express  the  integral 
more  definitely,  we  take  z  and  /  as  functions  of  two  real  variables  p  and  q, 
as  in  §  95 ;  and  then  the  expression  of  the  integral  becomes 

dpdq, 


where  the  integration  can  be  regarded  as  extending  over  an  area  in  the 
p,  q  plane,  limited  initially  by  a  fixed  curve  (or  curves)  in  that  plane  and 
finally  by  a  variable  curve  (or  curves)  in  that  plane.  The  simplest  case 
arises,  when  we  have  a  single  simple  closed  curve  as  the  fixed  initial  limit  and 
a  single  simple  closed  curve  as  the  variable  final  limit. 

The  first  form  of  the  preceding  definition  takes  z  and  z  as  the  independent 
variables  for  integration.  As  we  have  already  suggested  that  it  may  be 
convenient  to  take  any  two  of  the  four  variables  as  the  independent  variables 
for  integration,  we  proceed  to  give  the  equivalent  forms. 

For  this  purpose  we  assume  that,  in  order  to  express  the  quantities 
w,  w',  z,  z'  in  terms  of  real  variables  p  and  q,  we  take  two  algebraic  equations 

F  =  F(w,  w',  z,  z',  p,q)  =  0,     G  =  G  (w,  w',  z,  z',  p,  q)  =  0, 

forms  which  will  prove  useful  in  attempting  an  extension  of  Abel's  theorem 
for  the  sum  of  any  number  of  algebraic  integrals  of  a  single  variable.  The 
simultaneous  roots  of  the  four  equations 

/=0,    g  =  0,     F=0,     G  =  Q, 
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are  functions  of  p  and  q  ;  so  we  have 

8F9w     Wdw'     dFdz_     dFdJ     3F 
dw  dp     dw'  dp       dz  dp      dz'  dp      dp' 


0  =  ^ 

dw  dp     dw'  dp  +  dz  dp  +  W  dp  +  dp  ' 


Q=8/;aM;  8/9w'  c)fd_z_ 

dw  dp  dw'  dp  dz  dp     dz'  dp  ' 

_  _  dg  dw  dg  dw'  dg  dz      dg  dz' 

~  dw  dp  dw'  dp  dz  dp     dz'  dp  ' 
and  therefore 


,     ,, 


\p,  z  ,  w,  w 


p, 
Similarly 


(F,G,f,g\  dz        (F,G,f,g\  _ 

**   \  -  '  -  7  )  o  --  r  <J        —  ;  --  ;  J  =  v, 

\z,  z  ,  w,  w  /  oq          \  q,  z  ,  w,  w  / 


,  z  ,  w,  w  /  dq          \q,  z,w,w 
Now,  by  the  properties  of  determinants,  we  have 


\p,z,w,w/      \q,z,w,wJ         \z,z,w,w/      \w,w 
hence 


\p,  q/  \w,w/      \p,q 

and  therefore 


,ff\      W 
,  w') 


w,  w  /  \z,z ,  w,  w 


The  right-hand  side  is  symmetrical,  save  as  to  signs,  for  the  four  variables 
z,  z,  w,  w  ;  hence  it  is  equal  to  each  of  the  six  expressions 


p,q 


.  . 

p,qj         \z,wj  \P,q/          \z,w/  \JP»?/          \z,w 

Accordingly,  when  the  variables  of  integration  in  the  double  integral  are 
taken  to  be  p  and  q,  there  are  six  equivalent  expressions  of  the  integral  ; 
one  of  them  is  the  form  first  taken,  and  the  other  five  are  similarly  constructed 
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from  a  comparison  of  the  six  foregoing  quantities;    and  each  of  the  six 
expressions  so  obtained  is  (save  as  to  sign)  equal  to  the  double  integral* 


F, 


- )  dpdq. 


'FiG.f.gy  \p,q) 

\z,  z,  w,  w') 

Double  integrals  of  algebraic  functions  may  be  divided  into  various 
classes,  following  the  analogy  of  the  division  of  simple  integrals  of  algebraic 
functions  of  a  single  variable ;  but  the  analogy  is  little  more  than  a  sug- 
gestion, because  (as  has  been  seen  in  Chap,  iv)  a  definite  infinity  of  a  function 
of  two  variables  can  be  a  one-fold  continuum  in  the  immediate  vicinity  of 
any  one  definite  place  of  infinite  value,  and  because  unessential  singularities 
(when  the  term  is  used  in  the  sense  defined  in  §  58)  have  no  limited  analogue 
even  in  the  case  of  uniform  functions  of  only  a  single  variable.  One  class,  how- 
ever, survives  naturally  in  spite  of  the  deficiencies  in  the  analogy;  it  is 
composed  of  those  integrals  of  algebraic  functions  which  never  acquire  an 
infinite  value,  no  matter  how  the  two-fold  continuum  of  integration  is 
deformed.  Such  integrals  are  formally  styled  double  integrals  of  the  first 
kind. 

109.  The  conditions,  which  must  be  satisfied  by  the  double  integral  of 
an  algebraic  function  connected  with  two  given  algebraic  functions  if  it  is  to 
be  of  the  first  kind,  are  of  four  categories,  according  to  the  character  of  a 
place  z,  z'  in  relation  to  the  subject  of  integration ;  and  the  four  categories 
can  be  grouped  in  two  pairs. 

It  is  manifest  that  a  finite  place  z,  z',  which  is  ordinary  for  the  equations 
/=  0  and  g  =  0,  and  is  also  ordinary  for  the  subject  of  integration,  cannot  give 
rise  to  an  infinity  of  the  integral.  For  near  such  a  place  w  =  a,  w'  =  a, 
z  =  a,  z'  =  a',  we  have 

w  =  a  +  W ,     w  =  a'  +  W,     z=a  +  Z,     z  =  a  +  Z' ; 

*  This  integral  can  also  be  expressed  in  the  form 


\z,  r,  w,  w 
which  is  the  natural  extension  of  the  single  integral 


The  latter  integral  is  fundamental  in  one  of  the  proofs  of  Abel's  theorem  for  the  sum  of  a 
number  of  integrals 

~  (w,  z) 

~W~  *' 

dw 

when  the  upper  limits  of  the  integrals  are  given  by  the  simultaneous  roots  of  a  permanent 
algebraic  equation  /  (IP,  z)  =  0  and  a  parametric  algebraic  equation  <f>(w,z)  =  Q. 
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the  equations /=  0,  g  =  0,  then  give  relations  of  the  form 


and  no  one  of  the  quantities 
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'     dw"      dz'     dz' 


dw '      dw' '     dz '     d, 

vanishes  at  a,  a',  a,  a'.     As  the  place  is  ordinary  also  for  6  (w,  w',  z,  z'),  the 
form  of 

®  (w,  w',  z,  z') 


in  the  vicinity  of  the  place  becomes 


Jo 

and  so  the  integral,  in  the  vicinity  of  the  place,  becomes  equal  to 

v  v>\  ;    —  dZdZ', 


which  is  finite  at  the  place  and  in  its  immediate  vicinity*. 

In  the  first  category,  there  are  the  conditions  to  be  satisfied  at  a  place 
z,  z,  which  is  ordinary  for  the  equations /=0,  <jr  =  0,  but  is  not  ordinary  for 
the  subject  of  integration.  In  the  second  category  occur  the  conditions  that 
must  be  satisfied  for  infinite  values  of  z  and  z ',  when  these  constitute  ordinary 
places  for  the  equatio.ns  f=  0  and  g  =  0.  These  two  categories  form  one 
group,  containing  all  the  conditions  which  arise  in  connection  with  all  the 
ordinary  places  of  the  two  fundamental  equations. 

In  the  third  category  occur  the  conditions  that  must  be  satisfied  at  a 
non-ordinary  finite  place  of  the  two  fundamental  equations ;  all  such  non- 
ordinary  places  are  such  as  to  satisfy  some  one  or  more  than  one  of  the  six 
Jacobian  equations 

j((    S'g   ,V)  =  o, 

\\W,  W  ,Z,  Z  j  ] 

concurrently  with  the  fundamental  equations  themselves.  In  the  fourth 
category  occur  the  conditions  that  must  be  satisfied  for  infinite  values 
of  z  and  z  when  these  constitute  non-ordinary  places  for  the  equations 
/=  0  and  g  =  Q.  These  two  categories  form  one  group,  containing  all  the 

*  The  symbols  (Z,  Z')i ,  QI  (Z,  Z'),  Ji  (Z,  Z')  denote  the  aggregate  of  terms  of  the  first  order ; 
the  symbols  (Z,  Z')2,  Q2(Z,  Z'),  J3(Z,  Z')  denote  the  aggregate  of  terms  of  the  second  order; 

and  so  on. 
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conditions  which  arise  in  connection  with  all   the  non-ordinary  places  of 
the  two  fundamental  equations. 

110.  As  regards  the  first  of  these  categories  of  places  which,  while 
ordinary  finite  places  for  the  equations /=0  and  #  =  0,  provide  an  infinite 
value  for  the  subject  of  integration,  this  infinite  value  can  arise  only  through 
the  coefficients  of  the  powers  of  w  and  w  in  the  polynomial  ©.  These 
coefficients  are  rational  functions  of  z  and  z .  If  then  the  double  integral 
is  not  to  have  an  infinity,  the  existence  of  these  rational  functions  of  z  and  z' 
must  not  compel  such  an  infinity.  Accordingly,  the  rational  functions  of  z 
and  z  must  be  integral  functions :  that  is,  they  must  be  polynomials  in 
z  and  z.  Thus  %  (w,  w',  z,  z')  becomes  a  polynomial  in  all  its  four  arguments ; 
consequently,  as  a  first  condition  that  our  double  integral  may  be  everywhere 
finite,  it  follows  that  the  quantity  S  (w,  w',  z,  z'}  must  be  a  polynomial  in  the 
four  variables  w,  w\  z,  z. 

The  similar  consideration  of  the  second  category  of  places,  constituted  of 
infinite  places  (supposed  ordinary)  for  /==  0  and  g  =  0,  leads  to  a  limitation 
upon  the  order  of  the  polynomial  ®  (w,  w  ,  z,  z")  if  the  double  integral  is  to  be 
not  infinite  for  such  places.  For  simplicity,  suppose  that  /  and  g  are  quite 
general  polynomials  of  aggregate  orders  m  and  n  respectively,  so  that  we 
may  take 

f=(*$w,  w,  z,  z,  l)m,     g=  (*$w,  w',  z,  z,  l)n. 
Then 


in  the  quite  general  case.     In  order  that  the  double  integral  may  be  not 
infinite  for  infinite  values  of  z  and  /,  the  order  of 

%  (w,  w',  z,  /) 


J 


(f>9\ 
\w,  w'J 


must  be  equal  to,  or  be  less  than,  —  3 ;  and  therefore  the  aggregate  order  of 
the  polynomial  @  (w,  w',  z,  z'}  must  be  not  greater  than  m  +  n  —  5.  Thus  in 
order  that  the  double  integral  may  remain  finite  for  infinite  values  of  z  and 
/,  when  these  are  ordinary  places  of  f=  0  and  g  =  Q,  the  aggregate  order  of 
the  polynomial  ®  (w,  w',  z,  z')  must  be  <  m  +  n  —  5,  where  m  and  n  denote  the 
respective  aggregate  orders  off  and  g. 

As  regards  the  second  group   of  conditions   indicated  above,  they  are 
concerned  with  the  places  where  the  equations 

\w,  w' 

are  simultaneously  satisfied.  Their  discussion  will  involve  the  consideration 
of  the  singularities  of  w  and  w'  as  algebraic  functions  of  the  variables.  As 
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before  for  single  integrals  (§  107),  so  here  for  double  integrals,  the  whole 
subject  is  left  for  investigation ;  a  beginning  can  be  made  on  the  lines  of 
Picard's  discussion  of  the  matter  when  there  is  only  a  single  equation  /=0 
defining  a  single  algebraic  function*. 

111.  It  is  possible  to  obtain  an  extension  of  Abel's  theorem  for  the  sum 
of  a  number  of  integrals  of  algebraic  functions  of  a  single  variable,  by  con- 
structing an  expression  for  the  sum  of  a  number  of  double  integrals  of  the 

tyPe 

dzdz', 


{W, 

where  /  and  g  are  polynomials  of  aggregate  orders  m  and  n  respectively. 
We  shall  assume  that  the  aggregate  order  of  the  polynomial  H  is  not 
greater  than  m  +  n  —  5. 

As  before  (§  108),  we  define  w,  w',  z,  z'  as  functions  of  two  real  variables 
p  and  q  by  means  of  the  permanent  equations 

f(w,  w',  z,  z')  =  0,    g  (w,  w',  z,  z')  =  0, 
and  associated  parametric  equations 

,F  (w,  w',  z,  z  ,  p,  q)  =  0,     G  (w,  w',  z,  z',  p,  q)  =  0 ; 

and  we  shall  assume  that  F  and  G  are  quite  general  polynomials  in  w,  w',  z,  z, 
of  aggregate  orders  k  and  I  respectively.  As  these  are  four  algebraical 
equations  in  w,  w',  z,  z,  of  orders  m,  n,  k,  I  respectively,  they  determine  klinii 
(=  p)  sets  of  roots,  each  root  in  each  set  of  roots  being  a  function  of  p  and  q. 
Denoting  any  such  set  by  wr,  wr',  zr,  zr',  the  double  integral  can  as  before 
be  transformed  to 

'Fr,  Gr^ 


\zr,  zr ,  wr,  wr 
or,  if  we  write 


4>r  =  <H)  (Wr,  Wr',  Zr,  Zr')  J(  -)  =  4>  (wr,  Wr' ,  Zr,  Zr'), 

\  p,  «/  / 

Jr  =  J  (  -        r>      — -, } , 
\zr,zr,wr,wr/ 

so  that  <1>  is  a  polynomial  of  aggregate  order  ^.k+  l+m  +  n  —  5,  the  integral 
(for  this  set  of  roots)  becomes 

~Y dpdq. 
Jr 

We  assume  the  integral  taken  over  any  finite  simple  closed  region  in  the 
p,  q  plane. 

*  Z.c.,  t.  i,  ch.  vii. 

13 
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Let  W  denote  the  result  of  eliminating  w',  z,  z  between  /=  0,  g  =  0, 
F  =  Q,  (r  =  0;  the  quantities  w1}  ...,  WM  are  the  roots  of  W=Q.  The  theory 
of  elimination  shews  that  we  have  a  relation  of  the  form 

W=Kf+Lg+  MF  +  NG. 

Similarly,  eliminating  w,  z,  z,  and  denoting  the  eliminant  by  W,  we  have  a 
relation  of  the  form 

W  =  K'f+  L'9  +  M'F  +  N'G, 

and  the  quantities  w/,  . . . ,  w/  are  the  roots  of  W  =  0.  Likewise  eliminating 
w,  w',  z',  and  w,  w',  z  in  turn,  and  denoting  the  respective  eliminants  by  Z  and 
Z ',  we  have  relations  of  the  form 


the  quantities  zlt  ...,  ,3>  are  the  roots  of  Z  =  0,  and  the  quantities  z^,  . ..,  z^ 
are  the  roots  of  Z'  =  0.  And  the  quantities  K,  L,  M,  N,  K',  L',  M',  N', 
P,  Q,  R,  S,  P',  Q',  R',  S'  are  polynomials  of  the  respective  appropriate 
orders.  In  particular,  if  we  write 

K,     L,     M,    N   ' 
K',     L',     M',     N' 
P,     Q,    R,    S 

Pi      r\'       T>I        0" 
,     y  ,      K  ,      £> 

A  is  a  polynomial  of  aggregate  order 

(mnpq  —  m)  +  (mnpq  —  n)  +  (mnpq  —k)+  (mnpq  —  I), 
=  4/z,  —  m  —  n  —  k  —  L 

The  simultaneous  combinations  wr,  wr',  zr,  zr'  (for  r  =  1,  . ..,  p)  are  the  simul- 
taneous roots  of 

these  we  call  the  congruous  roots.  All  other  combinations  of  the  roots  of 
W  =  0,  W  =  0,  Z  =  0,  Z'  =  0,  are  called  non-congruous  roots ;  they  are  not 
simultaneous  roots  of  f=  0,  g  =  0,  F  =  Q,  G  =  0 ;  but,  for  each  such  combina- 
tion, we  have 

A  =  0. 

For  the  sake  of  simplicity,  we  shall  assume  that  each  of  the  roots  of 
JT  =  0,  Tf'  =  0,  Z=0,  Z'  =0,  is  simple. 

Now  consider  the  quantity 

4>  (w,  w',  z,  z')  A 
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It  can  be  expressed  in  a  partial-fraction  series  of  the  form 

222S ^rr-uf 

(w  —  wr)  (w  —  w'r-)  (z  —  z,)  (z  —  z'J) ' 


the  summation  being  for  r,  r,  s,  s,  =  1,  ....  p,  independently  of  one  another; 
and 


_ 


dwr  3wV  dz,  dz'j 
When  r  =  r  =  s  =  s',  we  can  denote  the  coefficient  A  by  Ar  ;  then 


dwr  dwr'  dzr  dzr' 
Unless  all  the  equalities  r  =  r  =  s  =  s  are  satisfied,  we  have 


so  that  all  the  coefficients  A  other  than  Ar,  for  r  =  l,  ...,  /*,  vanish.     Thus 
we  have  the  identity 

4>  (w,  w,  z,  z)  A  _  ^  Ar 


W  W'ZZ'  r7i  (W  -  Wr)  (W'  -  W'r-)  (Z  -  ZT}  (z  -  Z  ,,)  ' 

Let  both  sides  be  expanded  in  ascending  powers  of  l/w,  1/w',  l/z,  l/z'.  On 
the  left-hand  side,  the  index  of  the  term  of  highest  order  in  w,  w',  z,  z  in  the 
numerator  is 

^.k  +  l  +  m  +  n  —  5  +  (4/*  —  m  —  n—k  —  l) 

<  4/4  -  5 ; 

the  index  of  the  term  of  highest  order  in  w,  w',  z,  z'  in  the  denominator  is 
4/z, ;  hence  the  index  of  the  first  term  in  the  expansion  <  5.  On  the  right- 
hand  side,  the  index  of  the  first  term  in  the  expansion  is  —  4,  and  its 
coefficient  is 

£  Ar. 

r=l 

No  such  term  can  occur  in  the  left-hand  side  under  the  assigned  conditions ; 

hence 

M 

r=l 

that  is, 


_ 

dwr  dwr'  dzr  dzr' 

13—2 
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From  the  expression  for  W,  we  have 

dW      v    df       ,     dg    ,    ,.   dF 

^-  =  Kr^-   +Lr  ^-  +  Mr  r— 

dwr  dwr  dwr  dwr 


,  dG 

r  5  - 

dwr 


[CH.  vi 


and  similarly  from  the  expressions  for  W,  Z,  Z'.     Thus 


*£•   °  '  °  '  ° 


o  , 


0   ,       0    ,     g    ,  0 

0   ,       o    ,       0    ,  J£ 

J\Kr,  Lr>  Mr,  Nr 

Jf  '  J  '  M '  TV7  ' 

Jir  ,  /yr,  Mr,  l»r 

•fV  >  Qr,  R>r>  Sr    \ 

P>  f\  i  75  /  cr  / 

r  .  Vr  ,  -n-r  ,  «r 


df  dg  dF  dG 

dwr '  dwr '  dwr '  dwr 

df  dg  dF  dG 

dwr"  dwr"  dwr"  dwr' 

df  dg  dF  dG 

dzr  '  dzr  '  dzr  '  dzr 

df  dg_  W_  dG 

dzr  '  dzr' '  dzr' '  dzr' 


that  is, 


Consequently,  we  have 


dW  dW 


dwr  dwr'  dzr  dzr 


and  therefore 


M   rr 

S 

r=lJJ 


when  the  double  integration  is  taken  over  any  simple  closed  region  in  the 
plane  of  the  real  variables  p,  q. 
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This  is  a  restricted  extension  of  a  part  of  Abel's  general  theorem  on  the 
sum  of  integrals.     The  result  is  true,  even  if  the  integral 

r*j 

^dpdq 

is  not  everywhere  finite,  that  is,  if  the  integral  is  not  of  the  first  kind*.  The 
conditions,  which  have  been  imposed  upon  the  integral,  are  that  it  is  to  be 
finite  for  all  places  which  are  ordinary  for  the  equations  /=  0,  g  =  0,  all 
infinite  places  being  supposed  included  among  these  ordinary  places. 

*  It  should  be  added  that,  by  a  different  method,  Picard  (1.  <•.,  t.  i,  p.  190)  obtains  this 
extension  for  double  integrals  of  the  first  kind  (that  is,  integrals  which  are  everywhere  finite) 
when  there  is  a  single  fundamental  equation  f(ic,  z,  z')  =  0. 


CHAPTER  VII 
LEVEL  PLACES  OF  Two  UNIFORM  FUNCTIONS 

112.  HITHERTO,  save  for  rare  exceptions,  only  individual  functions  of  two 
variables  have  been  considered  at  any  one  time ;  and  we  have  seen  that  there 
exist  continuous  aggregates  of  places  where  a  function  has  an  assigned  level 
value  or  a  zero  value.  This  property  precludes  us  from  establishing  definite 
relations  of  inversion  between  a  single  function  of  more  than  one  variable 
and  the  variables  of  that  function.  Such  relations  are  highly  important  in 
various  branches  of  the  theory  of  functions  of  a  single  variable ;  they  are  no 
less  important  when  functions  involve  several  independent  variables.  To 
establish  them,  it  is  necessary  to  have  as  many  functions,  independent  of  one 
another,  as  there  are  variables;  and  therefore,  for  the  present  purpose,  we 
shall  consider  two  independent  functions  of  z  and  z' .  Moreover,  quite  apart 
from  reasons  that  make  inversion  a  possible  necessity,  we  have  seen  that  it  is 
desirable  to  consider  simultaneously  two  independent  functions  of  z  and  /. 

We  still  shall  limit  ourselves  throughout  to  uniform  analytic  functions ; 
and  we  shall  begin  with  the  discussion  of  the  relations  between  two  functions 
that  are  regular  everywhere  in  the  finite  part  of  the  field  of  variation.  As 
we  know,  every  such  function  can  be  expressed  as  a  series  of  positive  integral 
powers  of  z  and  /,  which  (if  an  infinite  series)  converges  absolutely  for  finite 
values  of  |  z  \  and  |  z'  ,  and  has  all  its  essential  singularities  outside  the  finite 
part  of  the  field  of  variation.  We  know  (|  53)  that  such  a  function  must 
possess  zeros  somewhere  in  the  field  of  variation ;  but  it  may  happen  that  the 
zeros  do  not  occur  in  the  finite  part  of  the  field  *,  and  then  they  occur  at  the 
essential  singularities. 

We  proceed  to  establish  the  following  theorem : — 

Two  independent  functions,  regular  throughout  the  finite  part  of  the 
•"    field  of  variation,  vanish  simultaneously  at  some  place  or  places  within  the 
whole  field. 

*  For  example,  the  function  e?**'  cannot  vanish  for  finite  values  of  z  and  of  z' ;  all  its  zeros, 
a  continuous  aggregate,  occur  for  those  values  of  z  and  z'  which  make  the  real  part  of  z  +  z' 
negative  and  infinite. 
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113.  Let  the  two  functions,  everywhere  regular,  be  denoted  by  f(z,  z) 
and  g  (z,  z)  ;  and  let  a,  a  be  any  place  in  the  finite  part  of  the  whole  field  of 
variation  for  z  and  z.  In  view  of  the  proposition  to  be  established,  it  is 
reasonable  to  assume  that  neither  f(z,  z')  nor  g  (z,  z'}  vanishes  at  a,  a  ;  if 
both  should  vanish  at  a,  a',  the  proposition  needs  no  proof;  if  one  of  them 
should  vanish  at  a,  a',  but  not  the  other,  the  following  proof  will  be  found 
to  cover  the  case. 

We  consider  the  immediate  vicinity  of  a,  a,  and  take 

z  =  a  +  u,     z'  =  a'  +  u. 

Because  f(z,  z')  and  g  (z,  z)  are  regular  everywhere  in  the  finite  part  of  the 
field  of  variation,  we  have  expressions  for  them  in  the  form 

f(z>  z>)  =f(a>  O  +s(u>  w')»»  +/(**.  <0m+i  +  •  •  .  , 
g  (z,  z'}  =  g  (a,  a')  +  g(u,  u')n  +  £u,  u')n+l  +  .... 

where  f(u,  u')m  represents  the  aggregate  of  terms  of  combined  dimension  m 
in  u  and  u  as  contained  in  the  power-series  for/',  and  similarly  for  the  other 
homogeneous  sets  of  terms  in  /,  and  for  the  homogeneous  sets  of  terms  in  g. 
In  the  simplest  cases,  the  integer  m  is  unity  and  the  integer  n  is  unity  ;  in 
all  cases,  both  the  positive  integers  m  and  n  are  finite. 

When  ra=  1  and  n  =  l,  the  quantities 

f(U,    U\,          g(U,    tt% 

are  usually  independent  linear  combinations  of  u  and  u  ;  their  determinant  is 
the  value,  at  a,  a,  of 


which  does  not  vanish  everywhere,  because  the  functions  /  and  g  are  inde- 
pendent.    If  it  should  happen  that  J  vanishes  at  a,  a',  so  that  there 

£+&.j£*,9lpMB 

da  '  da     da'  '  da' 
then  we  have 

/(a  +  u,  a'  +  u)  -/(a,  a')  =Xw,  A  +  •  .  .  , 

f(a  +  u,  a'  +  u')-f(a,  a')  -  K  {g  (a  +  u,  a  +  u')  -  g  (a,  a')}  =  ^ut  u\  +  ..., 

where  the  first  set  of  terms  g(u,  u'\  is  of  order  higher  than  the  first  set 
f(u,  u'),  and  usually  is  not  the  square  of  /(M,  u'\.     If,  however, 

M^AMX^'M', 

where  X  is  a  constant,  then  we  should  take  a  new  combination 
/(a  +  u,  a'  +  u')-f(a,  a)  -  *  {g  (a  +  u.  a  +u')-g  (a,  a')} 

-  X  {/(a  +  u,  a'  4-  u')  -/(a,  a')}'. 


200  MODULI   OF  [CH.    VII 

Similarly  for  other  cases. 

We  proceed  until,  at  some  stage,  we  obtain  two  series  in  u  and  ?/, 
such  that  the  lowest  set  of  terms  in  one  series  cannot  be  expressed  solely  by 
means  of  the  lowest  set  of  terms  in  the  other  series;  and  this  stage  is 
attained  after  steps  that  are  finite  in  number,  because 


does  not  vanish  identically. 

Similarly,  if  m  is  greater  than  unity  and  n  =  1  ;  and  if  m  =  l,  while  n  is 
greater  than  unity  ;  and  if  both  m  and  n  are  greater  than  unity.  In  each 
case,  we  obtain  a  couple  of  series,  the  aggregate  of  terms  of  lowest  dimensions 
in  the  two  series  not  being  expressible  solely  in  terms  of  one  another.  And 
then,  because  of  this  independence,  the  equations 

A  =  f(u,  u')m  ,     B  =  g(u,  u')n  , 

where  A  and  B  are  assigned  quantities  independent  of  u  and  u,  determine  a 
limited  number  of  values  of  u  and  u.  In  particular,  let  I  be  the  greatest 
common  measure  of  m  and  n,  and  write 

m  —  fit,     n  =  vl  ; 
and  let  E  be  the  eliminant  of  f(u,  u')m  and  g(u,  u')n,  so  that 

E  =  amonconm+.... 
Then  the  equation  giving  values  of  u  is 

(a«on  Con™  4-  .  .  .)  u™  +  ...  +  {(-  Acon)»  -  (-  Ba^Y}1  =  0, 

and  therefore,  if 

A  =  KP™  =  nP*1,     B  =  \P»  =  \P"', 

each  value  of  u  is  of  the  type 

u  =  kP; 

or,  for  sufficiently  small  values  of  j  u  |,  \A\,  \u'\,  \B\,  and  so  of  |  P  |,  we  have 

u  =  kP,     u'  =  k'P, 

where  |  k  \  and  |  kf  \  are  finite,  while  some  of  the  quantities  k  and  k'  can  be 
zero.  Manifestly, 

K  =  f(k,  k')m,     \  =  g(k,  k')n  ; 

and,  in  general,  we  shall  have 


from  the  relations 

A=f(u,  w')m+/u>  u'} 

B    =  g(U,    U')n       +   g(U,    U'} 
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After  these  explanations  and  inferences,  we  proceed  to  shew  that  it  is 
possible  to  choose  quantities  u  and  u'  of  small  moduli,  so  that  the  place 
a  +-  u,  of  +  u'  is  in  a  small  domain  of  a,  a',  and  so  also  that 

\f(a  +  u,a'  +  u')\<\f(a,a')\, 
\g(a  +  u,a'+u')\<\g(a,a')\, 
simultaneously.     Let 

/(a,  a')  =  Q  +  iR,    g  (a,  a')=S  +  iT, 

where  Q,  R,  S,  T  are  real  quantities,  and  neither  |Q  +  iR\  nor  \S  +  >T 
vanishes.  Now  choose  M  a  small  positive  quantity,  in  every  case  less  than 
Q  +  iR  |  ,  unless  |  Q  +  iR  \  happens  to  be  zero  and  then  we  take  M  zero  ;  and 
choose  an  argument  -v/r  such  that  Q  and  M  cos  i|r  have  opposite  signs  and,  at 
the  same  time,  R  and  Msin-^r  have  opposite  signs.  (If  R  be  zero,  we  can 
take  ty  equal  to  either  0  or  TT  and  should  choose  the  value  giving  opposite 
signs  to  Q  and  M  cos  -\Jr.  Similarly,  if  Q  be  zero,  with  a  choice  of  £TT  or  |TT 
for  i/r).  Again,  choose  N  a  small  positive  quantity,  in  every  case  less  than 
\S  +  iT\,  unless  \S  +  iT\  happens  to  be  zero  and  then  we  take  N  zero  ;  and 
choose  an  argument  %  such  that  S  and  NCOS  %  have  opposite  signs  and,  at 
the  same  time,  T  and  N  sin  ^  have  opposite  signs.  (Arrangements  as  to 
choice  of  ^  can  be  made  similar  to  those  for  >Jr,  if  either  S  or  T  should  vanish). 
Then  evidently 


\g(a,  a')  +  Ne*i\<\g(a,  a')|. 

Now  we  have  seen  that,  for  sufficiently  small  values  of  M  and  of  N,  the 
relations 

*  =  f(u,  U')m  +  f(u,  W')m+l  +  •  •  •  , 


give  a  limited  number  of  sets  of  values  of  the  form 


where  |  P  \  is  a  small  magnitude  such  that 

Me*i  =  K.Pt\     Ne*  = 

thus  j  u  \  and  |  u'  \  are  small,  of  the  same  magnitude  as  |  P|,  while  |  &,P»+ ...  j, 
|  kfP*  +  ...  |,  are  small  compared  with  |  P  i.     For  such  values,  we  have 

|/(a+w,  a'+V)|<|/(a,a')l, 
|$r(a  +  u,  a  +u')\  <  \g(a,  a')l, 
which  was  to  be  proved. 
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Accordingly,  we  infer  that  it  is  possible  to  pass  from  a  place  a,  a'  to  a 
place  z,  /,  which  may  be  called  a  place  adjacent  to  a,  a',  and  which  is  such  as 
to  ive  the  relations 


,, 
simultaneously. 

Within  the  finite  part  of  the  field  of  variation,  the  functions  f(z,  z'}  and 
g  (z,  /)  are  everywhere  regular,  so  that  no  singularities  are  encountered  in 
transitions  from  a  place  to  an  adjacent  place.  We  therefore  can  pass  from 
place  to  place  within  the  finite  part  of  the  field  of  variation,  always  choosing 
the  passage  so  as  to  give  successively  decreasing  values  of  \f(z,  z')  \  and 

11*4*01. 

If  at  any  place  c,  c',  one  of  the  two  functions  (but  not  both  of  them) 
should  vanish  —  say  /  (c,  c')  =  0  —  then  we  choose  the  next  place  c  +  u,  G'  +  u', 
so  that  M  is  zero,  that  is,  so  that  K  is  zero,  and  such  that 

/(c  +  u,  c'  +  u')  =  0,     \g  (c  +  u,  c'  +  u')  \  <  j  g  (c,  c')  |. 

The  choice  is  always  possible  for  finite  values  of  z  and  z',  because  the  functions 
f(z,  /)  and  g  (z,  /)  are  regular  for  those  finite  values  and  consequently  can 
be  expressed  as  regular  power-series. 

114.  It  thus  follows  that,  by  an  appropriately  determinate  choice  of 
successive  places  at  every  stage,  each  place  being  adjacent  to  its  predecessor, 
the  moduli  of  /  (z,  /)  and  g  (z,  z')  can  be  continually  decreased  so  long  as 
they  differ,  either  or  both,  from  zero.  Thus  they  tend  to  zero  in  value,  as  the 
successive  places  are  chosen  ;  and  continued  decrease  can  be  effected,  so  long 
as  they  are  not  zero. 

Moreover,  we  know  that  every  regular  function  possesses  a  zero  value  or 
zero  values  somewhere  within  the  whole  field  of  variation.  If  the  zero  value 
does  not  occur  at  some  ordinary  place,  then  (§  53)  it  occurs  at  the  essential 
singularity  or  singularities,  as  e.g.  for  the  function  ep(z'/),  where  P  (z,  z)  is  a 
polynomial  in  z  and  /,  when  the  places  for  the  zero  values  belong  to  the 
non-finite  part  of  the  field. 

Hence  ultimately,  either  for  finite  values  of  z  and  /,  or  for  infinite  values 
of  either  of  them  or  of  both  of  them,  a  place  will  be  attained  at  which  both 
the  moduli  \f(z,  /)  |  and  |  g  (z,  z')  \  are  zero.  Such  a  place  is  a  common  zero 
of  f(z,  /)  and  g(z,  z/);  and  therefore  our  theorem  —  that  two  functions 
f(z,  z'}  and  g{z,z/),  regular  everywhere  in  the  finite  part  of  the  field  of 
variation,  vanish  simultaneously  somewhere  in  the  whole  field  —  is  established. 

Ex.     Consider  the  functions 

f(z,  ;>)=<*+<,     g(z,^  =  ze-0+<\ 

both  of  which  are  regular  for  all  finite  values  of  z  and  z1. 
Let  z  +  /  =  log  (r"e»**), 

z=reei, 
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where  r,  6,  m,  n  are  real  constants  ;  then 


When  0  <  n<  1,  we  manifestly  have 


when  r  is  zero  :  that  is,  the  two  suggested  functions  acquire  zero  values  for  some  specified 
values  of/  (even  when  2=0)  which  do  not  lie  in  the  finite  part  of  the  field  of  variation  of 
the  two  variables. 

115.  Next,  consider  the  case  of  two  uniform  analytic  functions,  each  of 
them  devoid  of  essential  singularities  in  the  finite  part  of  the  field  of  variation, 
and  each  of  them  possessing  continuous  aggregates  of  poles  and  isolated 
unessential  singularities.  We  know,  from  an  earlier  proposition  (§  90),  that 
the  functions  can  be  expressed  in  the  forms 

ffg  ,)  =  *<*£  j       R(z,z') 

-'  ~ 


where  P  (z,  /),  Q  (z,  z'~),  R(z,  /),  S(z,  /)  are  functions  of  z  and  zf  ,  which  are 
regular  everywhere  in  the  finite  part  of  the  field  of  variation. 

The  zero-places  off(z,  z')  are  those  of  P  (z,  /)  ;  it  may  happen  that  a  zero- 
place  of  P  (z,  /)  is  also  a  zero-place  of  Q  (z,  /),  and  then  the  place  is  an 
unessential  singularity  of/  (2,  /)  which,  among  its  unlimited  set  of  values  there, 
can  acquire  the  value  zero  :  that  is,  the  zeros  off(z,  /)  are  given  by  the  zeros 
of  P  (z,  /).  Similarly  for  g  (z,  /)  and  R  (z,  /).  Hence  f(z,  /)  and  g  (z,  /) 
will  vanish  simultaneously  somewhere  in  the  field  of  variation,  if  the  functions 
P  (z,  z')  and  R  (z,  z'),  everywhere  regular  in  the  finite  part  of  the  field,  vanish 
simultaneously  somewhere  in  the  whole  field.  But  we  have  proved  that  these 
regular  functions  P  (z,  z')  and  R  (z,  z')  must  vanish  simultaneously  at  some 
place  or  at  some  places  in  the  whole  field.  Hence  we  infer  the  following 
theorem  :  — 

Two  independent  functions  f(z,  /)  and  g  (z,  z'},  which  are  uniform  and 
analytic,  and  all  the  essential  singularities  of  which  occur  only  in  the  non-finite 
part  of  the  field  of  variation,  must  vanish  together  at  some  place  or  some  places 
in  the  whole  field  of  variation. 

We  infer  also,  as  an  immediate  corollary,  the  following  further  theorem  :  — 

Two  independent  functions  f(z,  /)  and  g  (z,  /),  which  are  uniform  and 
analytic,  and  all  the  essential  singularities  of  which  occur  only  in  the  non-finite 
part  of  the  field  of  variation,  must  acquire  assigned  level  values  at  some  place 
or  some  places  in  the  whole  field  of  variation. 

For  if  the  assigned  level  values  be  o  for  f(z,  z')  and  /9  for  g  (z,  /),  the 
functions  f(z,  z')  —  a  and  g  (z,  /)  —  @  satisfy  all  the  conditions  imposed  upon 
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the  functions  f  (z,  z'}  and  g  (z,  /)  in  the  earlier  theorem  ;  the  application  of 
that  earlier  theorem  leads  to  the  result  just  stated. 

A  corresponding  result  holds  as  regards  simultaneous  poles  for  f(z,  /) 
and  g  (z,  z'). 

In  general,  a  corresponding  result  does  not  hold  as  regards  the  occurrence 
of  simultaneous  unessential  singularities  off(z,  z')  and  g  (z,  z'). 

116.  When  two  functions  f(z,  z'}  and  g  (z,  z')  have  a  common  zero-place, 
we  need  to  consider  their  relations  to  one  another  in  its  immediate  vicinity  ; 
we  need  also,  if  possible,  to  assign  an  integer  which  shall  represent  its  multi- 
plicity as  a  common  zero-place.  Let  a,  a'  be  such  a  place,  so  that 

/(a,  a')  =  0,     #(a,  a')  =  0; 

for  places  in  its  immediate  vicinity,  represented  by  a  4-  u,  a'  +  u,  we  have 
f(z,  z)  =  Ku'urt  P  (u,  u')  ep(u'ur) 


g  (z,  /)  =  K'u*'uft>  R  (u,  u')  en(u-u'] 


Here  K,  L,  K',  L'  are  constants  ;  s,  t,  s,  f  are  positive  integers  which  can 
be  zero  separately  or  together  ;  P  (u,  u'),  Q  (u,  u'),  R  (u,  u'},  S  (u,  u)  are  regular 
functions  of  u  and  u',  which  vanish  with  u  and  u'.  The  functions  P  (u,  u') 
and  R  (u,  u')  are  polynomials  in  u,  having  as  their  coefficients  regular  functions 
of  u'  which  vanish  with  u'  ;  the  functions  Q  (u,  u)  and  S  (u,  u')  are  polynomials 
in  u',  having  as  their  coefficients  regular  functions  of  u  which  vanish  with  u. 
When  u~su'~tf(z,  /)  does  not  vanish  with  u  and  u,  we  substitute  unity  for 
each  of  the  functions  P  and  Q  ;  and  similarly  when  u~su'~t  g  (z,  /)  does  not 
vanish  with  u  and  u',  we  substitute  unity  for  each  of  the  functions  R  and  S. 

The  order  of  a  zero-place  for  a  single  function  in  each  variable  has  already 
been  defined.     For  the  function/  (2,  z'),  it  is 

s  +  m  in  z,     t  +  n  in  /, 

where  m  and  n  are  the  positive  integers,  which  are  the  degrees  of  P,  and  Q 
regarded  respectively  as  polynomials  in  u  and  in  u'  ;  and  m  and  n  are  zero,  only 
when  u~*u'~lf(z,  /)  does  not  vanish  with  u  and  u'.  For  the  function  g  (z,  /), 
it  is  similarly 

s'  +  m'  in  z,     t'  +  n'  in  /, 

where  m'  and  n'  are  the  positive  integers,  which  are  the  degrees  of  R  and  S 
regarded  respectively  as  polynomials  in  u  and  in  u'  ;  and  m  and  n  are  zero, 
only  when  u~*'u'~v  g(z,  z')  does  not  vanish  with  u  and  u'. 

Beyond  the  factors  u*u'1  and  w*V*',  the  relations  of  f(z,  z')  and  g(z,  z')  in 
the  vicinity  of  a,  a'  depend  upon  the  relations  of  the  functions  P  or  Q  (as 
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representative  of  /)  and  the  functions  R  or  S  (as  representative  of  g)  to  one 
another.  Consider,  in  particular,  the  functions 

P  (u,  u')  =  um  A-  um~>  p,  (tt')  +  ...+pm  (uj, 

where  pl}  ...,  pm  are  regular  functions  of  u',  vanishing  with  u',  and 
R  (u,  u')  =  um'  +  um'~l  r,  («')  +  .  .  .  +  rm.  (u'\ 

where  r1}  ...,  rm-  are  regular  functions  of  M',  vanishing  with  u'.  To  determine 
whether  there  are  common  sets  of  values  of  u  and  u,  in  the  vicinity  of  u  =  0 
and  u  =  0,  where  P  and  R  vanish  together,  we  take 

P  =  0,     R  =  0, 

as  simultaneous  equations,  algebraical  in  u.  Eliminating  u  between  them,  we 
have  (save  in  one  case)  a  resultant  which  is  a  function  of  u'  only  ;  also,  as  each 
of  the  quantities  p1}  ...,  pm,  rly  ...,  rm-  is  a  regular  function  of  u'  vanishing 
with  u',  this  resultant  is  of  the  form 


where  M  is  a  positive  integer,  chosen  so  that  <f>  (u'),  a  regular  function  of  u', 
does  not  vanish  when  u'  =  Q.  To  the  exact  determination  of  M  we  shall 
return  later. 

The  excepted  case  arises  when  the  resultant  vanishes  identically.  When 
the  resultant  does  not  vanish  identically,  the  necessary  values  of  u',  making  P 
and  R  vanish  together,  are  given  by 


where  <£  (0)  is  not  zero  and  <f>(u?)  is  a  regular  function.  We  at  once  have 
u  =  0,  as  a  possibility  ;  the  associated  value  of  M  is  u  —  0.  The  alternative 
possibilities  would  arise  through  zeros  of  the  regular  function  (j>(u'):  but  as 
</>  (0)  is  not  zero,  it  is  possible  to  assign  a  finite  positive  quantity  e,  less  than 
the  smallest  among  the  moduli  of  the  zeros  of  <f>  (u').  In  that  case,  there  is 
no  value  of  u  within  the  range  \u'\^.e  such  that  <£  (u')  vanishes  ;  and  then 
the  resultant  vanishes  for  no  value  of  u'  other  than  u  =  0  :  that  is  to  say, 
there  is  no  zero-place  for  /  and  g  in  the  immediate  vicinity  of  a,  a,  other  than 
a,  a  itself. 

117.  When  the  resultant  of  the  two  equations  P  =  0  and  R  =  0,  which 
are  algebraical  in  u,  vanishes  identically,  the  inference  is  that  these  two 
equations  in  u  have  common  roots,  one  or  more.  Let  the  number  of  these 
common  roots  be  I,  and  let  them  be  the  roots  of  an  equation 


where  klt  ...,kt  manifestly  are  regular  functions  of  u'  vanishing  with  u'. 
Then  U  is  a  factor  of  P  save  as  to  possible  multiplication  by  a  factor  «•<*>, 
where  a  (u')  is  a  regular  function  of  u'  that  vanishes  with  u' ;  and  similarly  U 
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is  a  factor  of  R,  save  as  to  a  similar  possible  limitation.     Let  the  quotient  of 
Pby  tfbe 

um-l  +  u^l-i^  („')  +  .  .  .  +f^  („')  - 

and  let  the  quotient  of  R  by  £7  be 


where  all  the  quantities  /,,  ...,fm-i,  gt,  ...,  gm'-i  are  regular  functions  of  u', 
vanishing  with  u.  The  conditions,  necessary  and  sufficient  to  secure  this 
result,  are  those  which  render  the  relation 


=  (um'-'  +  um'-l~l  ffl  +  .  .  .  +  gm,_i)  (um  +  ur»-lPl  +  . 

an  identity:  viz.  we  must  have  the  I  independent  determinants,  each  of 
m  +  m'  —  21  —  1  rows  and  m+  m  —  21  —  1  columns  (we  assume  ra  ^  ra'  for 
purposes  of  statement),  which  can  be  formed  out  of  the  array 
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vanishing  identically  for  all  values  of  u'. 

In  actual  practice  with  two  given  functions,  we  should  in  general  experi- 
ence the  same  arithmetical  difficulty  as  before  (§§  70,  71).  Here  we  are 
concerned  with  the  effect  of  the  relative  reducibility  of  the  functions ;  the 
foregoing  are  the  I  analytical  conditions  for  this  reducibility. 

When  all  the  conditions  for  the  identical  evanescence  of  these  I  deter- 
minants are  satisfied,  P  and  R  have  a  common  factor  U:  and  then  all  the 
zeros  of  U  within  the  domain  are  also  zeros  of  P  and  R.  Now  these  zeros  of 
U  form  a  continuous  aggregate,  since  U  is  a  regular  function ;  for  I  values  of 
u  can  be  associated  with  any  value  of  u  in  the  domain  so  as  to  make  U 
vanish. 

118.  It  thus  appears  on  the  one  hand  that,  when  the  resultant  of  P  and 
R,  regarded  as  polynomials  in  u,  does  not  vanish  identically,  the  zero-place 
a,  a'  is  isolated :  that  is  to  say,  simultaneous  zero- values  of  P  and  R  cannot 
be  found,  except  at  a,  a',  in  a  region  given  by 

\z  —  a\^.e,     I  z'  —  a'  I  ^  e', 
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where  e  and  e'  are  assigned  positive  quantities  made  as  small  as  we  please. 
And  it  appears  on  the  other  hand  that,  when  the  resultant  of  P  and  R, 
regarded  as  polynomials  in  u,  does  vanish  identically,  the  zero-place  a,  a' 'is 

not  isolated. 

Moreover,  in  the  case  when  P  and  R  have  a  common  factor  U,  we  can 
write 

P  =  Up  (u,  u'),     R=Uq  (u,  u), 

where  all  the  functions  P,  R,  U,  p,  q  are  regular  functions  of  u  and  u  ;  each 
of  them  vanishes  when  u  =  0  and  u  =  0 ;  and  each  of  them  is  a  polynomial  in 
u,  having  unity  as  the  coefficient  of  the  highest  power  of  u  and,  as  coefficients 
of  the  succeeding  powers  of  u,  regular  functions  of  u  which  vanish  when 
u'  =  0.  From  the  construction  of  U,  we  may  assume  that  p  and  q  have  no 
common  factor ;  so  that  the  zero-place  of  p  and  q  at  u  =  0  and  u  =  0  is 
isolated.  Now 

Pj 


Hence  the  Jacobian  of  P  and  R  vanishes  for  all  the  aggregate  of  places 
making  U  vanish,  because  all  these  places  make  P  and  R  vanish.  But  this 
Jacobian  does  not  vanish  (except  at  a,  a)  for  places  in  the  domain  of  a,  a', 
which  make  P  and  R  vanish  but  leave  U  different  from  zero.  Also,  as 

f(z,  z')  =  Ku'u'tP  (u,  u'}  ep(H<ui  I 
g  (z,  z')  =  Lu°'u'fR  (u,  u)  e*<«'tt'>  J  ' 

it  follows  that  the  Jacobian  of  the  independent  regular  functions  /  and  g 
vanishes  for  all  the  aggregate  of  places  making  U  vanish,  while  it  does  not 
vanish  (except  at  a,  a')  for  places  in  the  domain  of  a,  a'  that  make  /  and  g 
vanish  but  leave  U  different  from  zero. 

These  results  have  followed  upon  the  selection  of  P  (u,  u)  as  the  sig- 
nificant factor  of  /  in  the  immediate  domain  of  a,  a',  and  of  R  (u,  u')  as  the 
significant  factor  of  g  in  the  same  domain.  The  same  results  follow  upon  a 
selection  of  Q  (u,  u')  and  R  (u,  u')  as  the  significant  factors  of  /  and  g ;  like- 
wise upon  a  selection  of  P  (u,  u')  and  S  (u,  u')  as  these  factors,  and  upon  a 
selection  of  Q  (u,  u)  and  S  (u,  u')  as  these  factors. 

Gathering  together  all  the  results,  we  can  summarise  them  as  follows  :— 

(i)  Any  two  independent  functions,  uniform,  analytic,  and  devoid  of 
essential  singularities  in  the  finite  part  of  the  field  of  variation  of  the  tin, 
variables  z  and  z',  possess  common  zero-places  someivhere  within  the  field 
of  variation : — 

(ii)  In  general,  each  common  zero-place  of  two  independent  functions, 
which  are  uniform,  analytic,  and  devoid  of  essential  singularities  in  the 
finite  part  of  the  field  of  variation  of  z' and  /,  is  an  isolated  place,  so  far 
as  concerns  the  vanishing  of  the  two  functions :— 
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(iii)  Less  generally,  when  two  suck  independent  functions  possess  a 
common  factor,  u:hich  is  necessarily  of  the  same  character  throughout  the 
finite  part  of  the  field  of  variation  and  which  itself  vanishes  at  the  common 
zero-place  of  the  two  functions,  then  the  common  zero-place  of  the  two 
functions  is  not  isolated ;  in  its  immediate  vicinity,  the  two  functions 
possess  a  continuous  aggregate  of  zero-places  which  belong  to  the  common 
factor : — 

(iv)  The  Jacobian  J,  of  two  independent  functions  f  and  g,  does  not 
wmuft  •identically.  It  may  vanish  at  a  zero-place  common  to  the  two 
functions.  When  the  common  zero-place  is  isolated,  then  f,  g,  and  J  do 
not  simultaneously  vanish  at  any  other  place  in  the  immediate  vicinity  of 
that  place.  When  the  common  zero-place  is  not  isolated,  then  f,  g,  and  J 
vanish  simultaneously  at  a  continuous  aggregate  of  places  in  the  immediate 
vicinity  of  the  co-mmtm  zero-place. 

119.  In  the  preceding  consideration  of  two  functions /(z,  /)  and  g(z,  /) 
discussed  simultaneously,  there  has  been  the  fundamental  assumption  that 
the  two  functions  are  analytically  independent  of  one  another  in  the  sense 
that  neither  of  them  can  be  expressed,  either  implicitly  or  explicitly,  by  any 
functional  relation  which,  save  for  the  occurrence  off  and  g,  is  otherwise  free 
from  variable  quantities.  Were  the  assumption  not  justified,  the  Jacobian  of 
the  two  functions  would  vanish  identically;  we  then  should  not  possess 
sufficient  material  for  the  consideration  of  the  common  characteristic  pro- 
perties off  and  g  as  simultaneous  functions  of  two  variables. 

But,  after  the  preceding  explanations,  two  limitations  can  be  intnxiuced 
as  regards  a  couple  of  functions.  One  of  these  affects  them  simultaneously : 
the  other  affects  them  individually  :  yet  neither  of  them  imposes  limitations 
upon  generality,  for  the  purposes  of  this  investigation. 

Our  discussions  will  deal  with  any  pair  of  regular  functions,  which  are  not 
merelv  independent  in  the  general  sense,  but  which  possess  the  further 
quality  that  they  have  no  common  factor,  itself  a  regular  function  and 
vanishing  at  places  within  the  domain  considered.  For  any  such  pair  of 
regular  functions,  each  simultaneous  zero-place  is  isolated.  The  zero-place 
may  be  simple  or  it  may  be  multiple ;  when  it  is  multiple,  the  multiplicity  is 
represented  by  a  definite  positive  integer. 

It  will  be  convenient  to  use  some  epithet  to  imply  that  two  independent 
regular  functions,  existing  together  in  the  domain  of  a  place  where  they 
vanish,  do  not  possess  a  common  factor,  which  is  itself  a  regular  function  in 
that  domain  and  vanishes  at  the  centre  of  the  domain.  When  a  common 
factor  of  that  type  is  not  possessed  by  a  couple  of  such  functions,  they  will  be 
called  free.  If  on  the  contrary  they  do  possess  a  common  factor  of  that  type, 
they  will  be  called  tied.  Accordingly,  when  we  deal  with  a  couple  of  regular 
functions  simultaneously,  they  will  be  assumed  to  be  both  independent  and  free. 
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The  other  limitation  aims  at  the  exclusion  of  unessential  complications, 
and  is  suggested  by  the  most  general  form  of  a  function  f(z,  z'\  in  the 
immediate  vicinity  of  a  zero  a,  a',  viz. 

f(z,  z')  =  K(z-af  (zf  -  aj  P  (z  -  a,  z1  -  a')  #*—,*-*. 

Thus  (z  —  a)*  is  a  factor  off(z,  /) :  at  another  zero  c,  c',  it  could  have  anotln-r 
factor  (z  —  cf ;  that  is,  it  would  have  a  factor  (z  —  a)*  (z  —  c)*.  And  so  on,  t»r 
other  zeros.  We  shall  assume  that,  if/(*,  /)  initially  possesses  a  factor  which 
is  a  function  of  z  alone,  then/(^,  z')  is  modified  by  the  removal  of  that  factor 
in  z  alone.  Similarly,  of  course,  if  it  initially  possesses  a  factor  which  is  a 
function  of  /  alone,  then  we  shall  assume  it  to  be  modified  by  the  removal  of 
that  factor  also.  Any  such  factor  of  either  variable  alone  can  only  contribute 
properties  characteristic  of  a  function  of  a  single  variable.  Thus,  for  instance, 
we  should  not  consider  $  (z)  jp  (/),  where  the  periods  of  |?  (z)  are  unaffected 
by  the  periods  of  <$  (/),  as  a  proper  quadniply-periodic  function ;  we  should 
not  consider  £>(,?)  sin/  as  a  proper  triply-periodic  function;  we  should  n<>t 
consider  sin  z  sin  z'  as  a  proper  doubly-periodic  function. 

It  seems  unnecessary  to  introduce  an  epithet  to  indicate  the  non-composite 
character  of  a  function /(z,  z');  in  what  follows,  we  shall  assume  that  we  are 
dealing  with  functions  which  are  of  this  non-composite  character. 

Accordingly  we  can  enunciate  the  theorem : — 

The  common  zero-places  of  two  function  of  z  and  z',  which  are  uniform. 
analytic,  and  devoid  of  essential  singularities  in  the  finite  part  of  the  field  <>i 
variation,  and  which  are  independent  and  free,  are  isolated  places  in  the  field 
of  variation. 

120.  An  indication  has  been  given  of  the  determination  of  the  integer 
which  shall  represent  the  multiplicity  of  an  isolated  simultaneous  zero-place 
of  two  regular  functions.  In  the  vicinity  of  such  a  place  a,  a',  we  take 

z  =  a  +  u,     z'  =  a'  +  u' ; 

and  then,  after  the  preceding  explanations,  we  can  assume  that  the  integers 
s  and  t  are  zero  forf(z,  /),  and  that  the  integers  *'  and  t'  are  zero  for  g  (z,  z'\ 

Thus 

f(z,  z1)  =  KP  (u,  u')  ep«'"\     g  (z,  /)  =  LR  (u,  u')  e*">*\ 

in  the  immediate  vicinity  of  u  =  0,  u'  =  0 ;  and 

P  (u,  u')  =  um  +  'um~lpl  (it)  +  ...+/>,«  (u'), 
R (u,  u')  =  um'  +  um'~l  r,  (u)  +  . . .  +  rm. (u'), 

where  all  the  coefficients p,,  ...,pm,  »*„  ...,  rm-  are  regular  functions  of  u  and 
vanish  when  u'  =  0.  When  the  eliminant  of  P  (u,  u')  and  R  (u,  u),  regarded 
as  polynomials  in  u,  is  formed,  it  is  a  regular  function  of  t/'  which  vanishes 
when  u'  =  0 ;  and  so  it  can  be  expressed  in  a  form 

u'M<f>  00. 

14 
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where  <£  (0)  does  not  vanish,  and  where  M  is  a  positive  integer.  This  integer 
M  measures  the  multiplicity  of  a,  a',  as  a  simultaneous  zero  of  /and  g. 

The  detailed  determination  of  M  can  be  effected  as  follows.     Let 

P  (U,  U')  =  (U-  Pl)  (u-pa)...  (U  -  pm\ 

R (u,  u')  =  (u-<T1)(u-<r2)...(u- <rm>), 

where  plt  ...,  pm,  <rl,  ...,  am'  are  functions  of  u'  (regular  functions  of  fractional 
or  integer  powers  of  u')  all  vanishing  when  u'  =  0.  Their  governing  terms — 
that  is,  the  lowest  power  of  u'  in  each  of  them,  with  its  appropriate  coefficient 
— can  be  determined  as  in  Puiseux's  treatment  of  algebraic  functions.  Now, 
except  as  to  a  constant  factor  that  is  of  no  importance  here,  the  eliminant  of 
P  and  R  is 

m      m' 

n  n  (pr-ir.). 

r=l  *=1 

When  pr  —  <TS  is  expressed  in  terms  of  u',  every  occurring  power  having  a 
positive  index,  let  firf  be  the  index  of  the  lowest  power  it  contains ;  then  we 
see  that 

•tn     tn 

M=     2     2    fJ^, 
r=\  «=1 

which  thus  gives  an  expression  for  the  multiplicity  M.  It  is  easily  established 
that  the  quantity  M,  thus  obtained,  is  an  integer. 

The  simplest  case  occurs  when,  in  the  expansions 

f(z,  z)  =  a10  (z  -  a)  +  a01  (/-«')  +  ...! 
.g  (z,  z')  =  c,o  (z  -  a)  +  GO,  (/  -  a')  +  ...]' 

no  one  of  the  quantities  a10,  a01,  c10,  col,  a10 cn  —  C10 a01  vanishes:  the  value  of 
M,  for  the  zero  a,  a',  is  unity  in  this  case. 

Note.  If,  instead  of  the  functions  P  and  R,  we  take  Q  and  8,  as  repre- 
sentative of  /  and  g,  and  construct  the  eliminant  of  Q  and  S  regarded  as 
polynomials  in  u,  the  eliminant  is 

UM  i/r  (M), 

where  i/r  is  a  regular  function  of  u  such  that  -fy-  (0)  is  not  zero,  and  M  is  the 
same  integer  as  before.  The  proof  is  a  simple  matter  of  pure  algebra. 

121.  All  the  preceding  remarks  apply  to  the  simultaneous  zero-places  of 
two  regular  functions  f(z,  /)  and  g(z,  z\  It  applies  equally  to  the  level 
values  of  two  regular  functions/^,  /)  and  g(z,  z'),  say  a  and  /9  respectively, 
where  «{  and  |/3|  are  finite.  The  functions  f(z,  /)  and  g(z,  z')  are  inde- 
pendent, as  before.  The  functions  f(z,  z')  —  a.  and  g  (z,  z')  —  /3  will  be  supposed 
free,  that  is,  we  shall  extend  the  significance  of  the  epithet  '  free,'  as  applied 
to  f(z,  z')  and  g  (z,  z'),  so  that  it  applies  to  this  case  also.  The  functions 
f(z,z')  —  a.  and  g  (z,  z')  —  ft  will  also  be  supposed  non-composite  as  regards 
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factors  which  are  functions  of  z  alone  or  functions  of  z1  alone,  as  was  the  case 
with  f(z,  /)  and  g  (z,  z1}.     And,  now,  we  can  enunciate  the  theorem : — 

The  common  level  places  of  two  regular  functions,  which  exist  together  in  a 
domain  of  the  variables,  and  which  are  independent  and  free,  are  isolated ;  and 
the  i/mltiplicity  of  any  level  place,  giving  values  a  and  @  to  f(z,  /)  and  g(z,  z*) 
respectively,  is  the  multiplicity  of  the  place,  as  a  simultaneous  zero  of  the 
functions  f(z,  z")  —  a,  g  (z,  /)  —  f$. 

122.  Further,  consider  two  functions  f(z,  /)  and  g(z,  /),  independent  of 
one  another,  not  tied,  and  existing  in  a  common  domain ;  and  suppose  that 
f(z,  z'}  has  a  pole  at  a  place  p,  p',  which  is  an  ordinary  place  for  g  (z,  z'),  say 
a  level  place  for  g  (z,  z'),  (zero  being  a  possible  level  value  there).  Then  the 
place  is  a  common  level  place  for  the  functions  <f>  (z,  /)  and  g  (z,  /) ;  and 
we  know  that,  if  </>  (z,  /)  and  g  (z,  z')  are  free,  that  is,  if  <f>  (z,  z')  and 
g  (z,  z')  —  g  (p,  p')  possess  no  common  factor  which  is  a  regular  function  of 
z,  zf  vanishing  at  p,  p',  then  the  common  level  place  at  p,  p'  for  0  (z,  z')  and 
g  (z,  z')  is  isolated,  and  its  multiplicity  is  the  index  of  the  lowest  power  of  / 
in  the  /-eliminant  of  <£  (z,  z')  and  g  (z,  z')  —  g  (p,  p'). 

It  is  convenient  to  extend  the  significance  of  the  terms  tied  and  free  as 
applied  to  a  couple  of  independent  uniform  functions  f  and  g.  We  shall  say 
that  they  are  tied  if,  for  any  constant  quantities  a  and  /3,  either  /—  a  and 
g-0;  or /-a  and  (g-fi)-1;  or  (/-a)-1  and  g-0;  or  (/-o)~l  and 
(g  —  /5)"1  (being  really  two  alternatives)  possess  a  common  factor  which  is  a 
regular  function  of  z  and  z  having  a  zero  (and  so  an  infinitude  of  zeros)  in 
the  domain ;  and  we  shall  say  that  the  two  independent  functions  /  and  g  are 
free,  when  no  common  factor  of  that  type  exists  for  any  one  of  the  combina- 
tions. Moreover,  we  shall  also  assume  that  neithery—  a  nor  (f—  «)-1  nor  g  —  /9 
nor  (g  —  j3)~l  contains  any  factor,  which  is  a  regular  function  of  z  alone  or  of 
z  alone  and  vanishes  for  one  (or  for  more  than  one)  finite  value  of  the 
variable. 

On  the  basis  of  earlier  results,  we  can  now  enunciate  the  following 
theorems : — 

(i)  Letf(z,  z')  and  g  (z,  z')  be  two  functions,  which  are  uniform,  analytic, 
and  devoid  of  essential  singularities  in  the  finite  part  of  the  field  of  variation  of 
z  and  z',  and  which  are  independent  and  free.  The  places  where  one  of  the 
functions  acquires  a  level  value  and  where  the  other  has  a  pole,  are  isolated; 
and  the  multiplicity  of  the  place  for  the  two  functions  conjointly  is  the  multi- 
plicity of  the  place  as  a  level-and-zero  place  for  one  of  the  functions  and  the 
reciprocal  of  the  other. 

(ii)  The  common  poles  of  two  uniform  functions,  tuhich  exist  together  Ht  4 
domain  of  the  variables,  and  which  are  independent  and  free,  are  isolated ; 
and  the  multiplicity  of  the  common  pole  for  the  two  functions  conjointly  is  the 

14—2 
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multiplicity  of  the  place  as  a  common  zero  for  the  reciprocals  of  the  two 
functions  jointly. 

The  theorems  follow  at  once  from  an  earlier  theorem  by  considering  the 
behaviour  of  the  reciprocal  of  a  function  in  the  immediate  vicinity  of  any  pole 
of  the  function. 

When  we  extdhd  the  term  level  value  of  a  uniform  function  to  include 

(i)  a  zero  value  of  the  function,  this  being  a  unique  zero,  independent 
of  the  way  in  which  the  variables  reach  the  place  giving  the  zero 
value : 

(ii)  a  level  value  a  of  the  function,  where  j  a  is  finite,  this  being  a 
similarly  unique  level  value  of  the  function : 

(iii)  an  infinite  value  of  the  function,  this  being  a  unique  infinity  of 
the  function  arising  at  a  pole : 

then  all  the  theorems,  already  enunciated  concerning  two  functions,  can  be 
summarised  in  the  one  theorem : — 

The  common  level  places  of  two  uniform  functions,  which  are  uniform, 
analytic,  and  devoid  of  essential  singularities  in  the  finite  part  of  the  field  of 
variation  of  z  and  z',  and  which  are  independent  and  free,  are  isolated ;  and 
the  multiplicity  of  the  level  place  for  the  two  functions  conjointly  is  the  index  of 
the  lowest  term  in  the  eliminant  of  the  two  functions  or  of  their  reciprocals  or 
of  either  with  the  reciprocal  of  the  other,  expressed  in  the  vicinity  of  the  place. 

Combining  this  result  with  the  investigation,  which  settled  the  order  of 
multiplicity  of  the  place  a,  a'  as  a  level  place  of  the  functions  f  and  g  and 
therefore  as  a  zero  of  the  functions 

/(*,/)-«,     g(z,z')-(3, 
we  have  the  following  corollary : — 

Let  a,  a'  be  an  isolated  common  zero  of  multiplicity  M  of  the  functions 
f(z,z'}-a,     g(z,z')-$: 

then,  for  values  of  \  a!  \  and  \  $'  \  sufficiently  small,  there  are  common  zeros, 
simple  or  multiple,  of  aggregate  multiplicity  M,  of  the  functions 

/(*,/)-«-«',      g(t,S)-ft-pt 

which  coalesce  into  the  single  common  zero  of  multiplicity  M  of 

f(z,z')-«,     g(z,z'}-$, 
when  a.'  and  /3'  vanish. 


CHAPTER   VIII 

UNIFORM  PERIODIC  FUNCTIONS 

123.  WE  now  proceed  to  consider  the  property,  of  such  functions  as 
possess  the  property,  which  customarily  is  called  periodicity.  Limitation 
will  be  made  at  this  stage  to  periodicity  of  the  type  that  is  linear  and 
additive,  though  the  type  is  only  a  very  particular  form  of  the  general 
automorphic  property,  mentioned  in  Chapter  n. 

In  conformity  with  general  usage,  we  say  that  two  constant  quantities  <a 
and  &>'  are  periods,  or  a  period-pair,  or  a  period,  of  a  function  f(z,  2?)  of  two 
complex  variables,  when  the  relation 

/(*  +  »,  z'  +  <o')=f(z,z') 
is  satisfied  for  all  values  of  z  and  of  z'.     In  such  an  event,  the  relation 

f(Z  +  50),  z'  +  Stu')  =f(z,  Z) 

is  satisfied  for  all  integer  values,  positive  and  negative,  of  *.  Moreover,  it  is 
assumed  implicitly  that  &>  and  o>'  constitute  a  proper  period-pair ;  that  is  to 
say,  a  relation 

f(z  +  km,  z'  +  k'w')  =f(z,  z) 

is  not  satisfied  for  all  values  of  z  and  z  except  when  k  =  k',  both  k  and  k' 
being  integers,  and  that  the  same  relation  is  not  satisfied,  even  if  k  =  k',  when 
the  common  value  of  k  and  k'  is  the  reciprocal  of  an  integer. 

In  dealing  with  periodic  functions  of  a  single  complex  variable,  infinitesimal 
periods  are  excluded.  Speaking  generally,  we  could  say*  that,  if  a  uniform 
function  of  a  single  variable  possessed  an  infinitesimal  period,  then  within 
any  finite  region,  however  small,  round  any  point,  however  arbitrary,  tin- 
function  would  acquire  the  same  value  an  unlimited  number  of  times.  The 
possibility  of  the  existence  of  such  functions  may  not  be  denied ;  but  they 
cannot  belong  to  the  class  of  analytic  functions.  In  the  case  of  analytic 
functions  which  are  not  mere  constants,  the  result  of  the  possession  of 
infinitesimal  periods  would  be  to  make  practically  any  point  and  every  point 
an  essential  singularity.  Accordingly,  so  far  as  concerns  functions  of  a  single 
variable,  the  possibility  of  infinitesimal  periods  is  excluded. 

124.  We  likewise  exclude  the  possibility  of  infinitesimal  periods  for 
functions  of  two  variables;  but  the  exclusion  can  be  based  on  different 

*  See  my  Theory  of  Function,  %  105. 
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grounds  also.  For  the  present  purpose,  we  shall  limit  ourselves  to  uniform 
analytic  functions*  of  two  variables;  and  we  then  have  a  theorem f,  due  to 
Weierstrass,  as  follows  : — 

A  uniform  analytic  function  of  two  independent  complex  variables  z  and  z' 
possesses  infinitesimal  periods  only  if  it  can  be  expressed  as  a  function  of 
az  +  a'z,  where  a  and  a  are  any  constants.  • 

First,  suppose  that  our  function  f(z,  z')  can  be  expressed  in  a  form 


Then  if  we  take  any  two  quantities  P  and  P'  such  that 

aP  +  a'P'  =  0, 
we  have 

f(z  +  P,z'  +  P')  =  F  (az  +  a'z'  +  aP  +  a'P') 

=  F(az  +  a'z') 

=/(*,/); 

and  therefore  when  P  and  P'  are  constants,  we  may  regard  P  and  P'  as  a 
period-pair  for  f(z,z'),  supposed  expressible  in  the  given  form.  The  only 
relation  between  P  and  P'  is  aP  +  a'P'=0;  hence  either  of  them  can  be 
taken  infinitesimally  small,  and  the  other  then  is  infinitesimally  small  also. 
It  follows  that,  when  a  function  of  z  and  z  can  be  expressed  in  the  form  of  a 
function  of  az  +  a'z'  alone,  where  a  and  a'  are  any  constants,  then  it  possesses 
infinitesimal  periods. 

Further,  writing  az  +  a'z'  =  v,  we  have 

dz          dv '       dz'          dv  ' 
and  therefore 


Hence  when  the  function  is  of  the  form  f(az  +  a'z'),  so  that  it  possesses 
infinitesimal  periods,  the  foregoing  relation  is  satisfied.  Conversely,  by  the 
theory  of  equations  of  this  form,  the  most  general  integral  equation  equivalent 
to  this  differential  equation  is 

f(z,  z)  =  F  (az  +  a'z'), 

where  F  is  any  function  whatever  of  its  single  argument ;  and  therefore,  when 
a  function /(.z,  /)  satisfies  the  relation 

/d/         9/ 

a  a    -  a  ^  =  ° 

dz         dz 

in  general  (and  not  merely  for  an  arithmetical  pair,  or  for  sets  of  arithmetical 
pairs,  of  values  for  z  and  /),  it  possesses  infinitesimal  periods. 

*  The  result  holds  for  multiform  functions  and,  under  conditions  not  yet  established,  possibly 
even  for  functions  that  have  an  unlimited  number  of  values  for  any  assigned  values  of  the 
variables ;  see  Weierstrass,  Ges.  IVerke,  t.  ii,  p.  69,  p.  70. 

t  It  is  established  for  the  case  of  n  variables,  Weierstrass,  Ges.  Werke,  t.  ii,  pp.  62—64. 
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Next,  suppose  that  our  uniform  analytic  function  is  not  expressible  in  a 
form  F(az  +  a'z')  for  any  constants  a  and  of  whatever;  and  consider  a  region 
in  the  field  of  variation  where  the  function  /(z,  z')  is  regular.  No  relation 


a   ~*<  >=> 
dz         dz 

for  non-vanishing  values  of  a  and  a',  is  satisfied  over  the  whole  of  this  region  ; 
hence  we  can  take  places  zl  and  z/,  za  and  zj  within  the  region,  such  that 
\Jn\,  where 


a*, 


a*/ 


is  finite  and  not  zero.     Also  when  we  take  places  zl  +  «,  and  z,'  +  u,',  z,  -f  u, 
and  Zg'  -I-  M./,  z^  -I-  0!  and  z/  +  u/,  za  +  va  and  zj  +  vt',  where  alj  the  quantities 

!  MI  |,  I  MI'  l>  I  **2  1>  I  W  It  \vi\>  \vi\>  I  v8  1,  |  v,'  |  are  infinitesimally  small,  the  quantity 
I  Jja',  |  where 


Ot,Z.; 


dza  dz,' 

differs  from  j  J12  \  only  infinitesimally,  and  therefore  its  modulus  is  finite  and 
not  zero. 

Consider  the  possibility  of  the  existence  of  two  periods  h  and  h'.     What- 
ever these  quantities  may  be,  we  have  generally 


because  the  subject  of  integration  is  a  perfect  differential.     Take  a  combine  I 
f-path  from  z  to  z  -f  h  and  a  ^'-path  from  z'  to  z  +  h',  and  let 


so  that  the  range  of  integration  is  represented  by  variations  of  t  from  0  to  1  ; 
and  then  generally 


Suppose  now  that  h  and  h'  are  infinitesimal,  so  that  the  derivatives  of 
f(z,  /)  differ  only  infinitesimally  in  the  Grange  from  0  to  1  from  their  values 
at  t  =  0  ;  then  we  have  a  relation  of  the  form 

,-f(^)  =  ^f^+H':  --•  +  '"'. 
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where  \u\,  \u'\,  \v],  \v  are  infinitesimal  of  the  same  order  as  \h\  and  \h'\, 
and  may  depend  upon  z  and  z.  Accordingly,  returning  in  particular  to  our 
two  places  z^  and  z^,  z.2  and  z2',  we  have 


>          /Y,      *>\ 

)-f(z«,  z»  )  = 


and  so  on  for  any  number  of  places  ;  two  will  suffice  for  our  purpose. 

When  h  and  hf  are  periods  (whether  infinitesimal  or  not),  the  left-hand 
sides  vanish.  As  the  equations  are  valid,  when  the  periods  are  infinitesimal, 
the  right-hand  sides  also  vanish  ;  so  that  we  have 

hJn'  =  0,     h'Jn  =  0. 

Now  J^'  is  not  zero;  hence  both  h  and  h'  are  zero.  In  other  words,  our 
uniform  analytic  function  of  two  variables  cannot  have  infinitesimal  periods, 
unless  it  is  expressible  as  a  function  of  a  single  argument  az  +  a'z',  where  a 
and  a'  are  two  constants. 

125.  Next,  let  &>!  and  &>/,  o>2  and  a>2',  &>3  and  &>/,  ...  be  period-pairs  for  a 
uniform  analytic  function  f  (z,  z');  then  we  have 

f(z  +  r^!  +  r2a>2  +  rsws  +  ...,  z'  +  ?\&>1/  +  r2&)/  +  rs  co3'  +  .  .  .)  -=f(z,  z'), 


where  r1}  r2,  r3,  ...  are  any  integers,  positive  or  negative,  and  independent  of 
one  another. 

In  the  case  of  a  uniform  analytic  function  of  one  variable,  it  is  known 
that  there  are  not  more  than  two  independent  periods  and  that  the  ratio  of 
these  periods  for  a  doubly  periodic  function  cannot  be  real  *  ;  the  last  property 
can  be  expressed  by  saying  that  if  the  periods  are  &>,  =  a  +  i/3,  and  «',  =  a'  +  iff, 
the  determinant 

a,     /3 

«',     ff 
is  not  zero. 

The  corresponding  theorem  "f*  in  the  case  of  uniform  analytic  functions  of 
two  variables  is  as  follows  :  — 

A  uniform  analytic  function  of  two  variables  z  and  z'  cannot  possess  more 
than  four  independent  period-pairs  Wj  and  w/,  a>.2  and  a>2',  <03  and  G>S',  o>4  and 
•  w/  ;  and  if 

ays  =  a,  +  i@s,     a>,'  =  a,'  +  t/8,', 

*  When  the  ratio  is  real  and  commensurable,  both  periods  are  integer  multiples  of  one  and 
the  same  period  ;  when  the  ratio  is  real  and  incommensurable,  there  are  infinitesimal  periods. 
t  It  is  partly  due  to  Jacobi,  Ges.  Werke,  t.  ii,  pp.  25  —  50. 
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for  all  four  values  of  8  (the  parts  a,  fi,  a',  &'  being  real),  the  determinant 

ai>      0-2,      a3,      a4 

01,         0S,         0*,         04 


01,        02,        03,        04 

must  not  vanish. 

126.     As  a  preliminary  lemma,  we  require  the  following  proposition :  if 
relations 


are  satisfied  among  four  period-pairs,  where  k,  I,  m  are  real  quantities,  then 
either  there  are  not  more  than  three  linearly  independent  period-pairs  or 
there  are  infinitesimal  periods. 

First,  suppose  that  k,  I,  m  are  commensurable,  and  that  then  each  of 
them  is  expressed  in  its  lowest  terms.  Let  d  denote  the  highest  common 
factor  of  their  numerators,  and  let  M  denote  the  least  common  multiple  of 
their  denominators ;  and  write 

,       d  ,,        ,      d  .,  d      . 

L*   .^—     !/•  I     —    /  fift\    ^—     /yyj 

IV     —         -m  f     A/     *  V     ™~        57     V     1  IfV     •""         mm       lit/    . 

M  M.  m 

where  k',  I',  m  are  integers;  then  we  have 

M 

-j-  o>4  =  k  &>!  +  I  o)2  4-  m  o>3 , 

d 

-j-  et>4'  =  k'a)i  +  I  '&>•/  +  m'to3. 
a 

Now  M/d  is  a  fraction  in  its  lowest  terms,  being  an  integer  only  if  d  is  unity ; 
change  M/d  into  a  continued  fraction  and  let  p/q  be  the  last  convergent 
before  the  final  value;  then 

~d~q=±dq' 
so  that 

M_  1 

Now  -T  o>4  and  -T  »/  manifestly  are  a  period-pair,  and  therefore  also  q  -j  »« 
d  a 

and  Q-fWt',  consequently 
a 

"4    and    (q  - 
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also  are  a  period-pair,  that  is,  &>4/d  and  a)4'/d  are  a  period  -pair.     Let* 


then 


m'<o3', 


where  the  integers  M,  k',  I',  m'  have  no  factor  common  to  all. 

Moreover,  we  can  assume  that  any  two  of  the  four  quantities  have  no 
common  factor.  For  if  two  of  them,  say  k'  and  I'  had  a  common  factor  /z,  the 
quantities 

K  I  K          ,        I  f 

-   ft>!  +  -  0>2,         -  &>i    +  -  &>2 
/A  ft,  ft,  fJ, 

are  period-pairs,  integral  in  Wj  and  &>/,  &J2  and  o>2'  ;  hence 
JJ/  _       m'          M  _  ,     m'     , 

-  I14  ---  ft>3,         —  I14  ---  &>3, 
/*  /*  /A  M 

are  a  period-pair,  say  &>5  and  o>5'  ;  then  as 

Mm!  Mm', 

—  414  --  «U3  =  ft>5,  -   I14    --   ft)3     =  &>5  , 

A*  /*  /*  /* 

where  Jf,  m',  /A  are  integers  and  fl4,  &)3,  &>5,  fl4',  «o3',  WB'  are  constituents  of 
pairs.  But  we  knowf-  that,  in  such  an  event  there  are  two  integral  com- 
binations of  &>3,  &>6,  O4,  and  the  same  two  integral  combinations  of  <o3',  &>6',  O4', 

because  the  coefficients  —  and  —  are  the  same  in  the  two  relations,  such 

/*  /* 

that  o>3,  ft)s,  O4  are  expressible  as  integral  combinations  of  the  first  and 

o)3',  0*5',  H/  are  integral  combinations  of  the  second  ;  that  is,  we  have 

k'          I' 

—  &>,  H  —  o)2  =  linear  function  of  two  periods  na  and  f!2, 
/A          yu 

A;'          Z' 

—  «o1'  H  —  CD/  =  same  ..............................  H/  and  O*', 

A*  A* 

A;'         r 
and  now,  in  our  equations,  the  integral  coefficients  —  and  -  have  no  common 

r1  r1 

factor. 

Similarly  for  the  other  cases  ;  we  can  assume,  in  our  relations 
JfO4  =  &X  +  l'o>z  +  m'to3,     Mflt'  =  k'a>i  +  I'm*'  +  m'tus, 
that  no  two  of  the  integers  M,  k',  I',  m'  have  a  common  factor. 

Accordingly,  we  have  k'/l'  a  fraction  in  its  lowest  terms.     Expressing  it 
.  as  a  continued  fraction,  and  denoting  by  r/s  the  last  convergent  before  the 
final  value,  we  have 

^_-=+— 
I'     s~~~sl'' 

*  Obviously,  if  d=l,  the  period-pair  o>4  and  w4'  is  unchanged. 
t  See  my  Theory  of  Functions,  §  107. 
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Then 


±  &>!  =  <u,  (sk'  -rl')  =     sMtlt  -  I'  (r»,  +  «o>,  )  -  sm'to,  , 
±  o>i  =  sAfn4'  -  I'  (/-a)/  +  *Q>,')  -  arn'o),', 

±  o>2  =  w2  (*£'  -  rZ')  =  -  rMflt  +  k'  (ro>,  +  «»,)  +  rm'o>t  , 
±  G>2'  =  -  r3/n/  +  #  (ra>,'  +  «a>a')  +  nw'*,'  ; 

and  so  the  four  period-pairs  are  expressible  in  terms  of  three  period-pairs 
H4,  ft/  ;     6>8,  o>s'  ;     rw,  +  so>a,  rtD,'  +  «&)/. 

Thus  there  are  not  more  than  three  linearly  independent  period-pairs. 

Next,  suppose  that  one  of  the  three  quantities  k,  I,  m,  say  k,  is  incom- 
mensurable, while  the  other  two  are  commensurable.  When  /,  m  are  expressed 
in  their  lowest  terms,  let  the  integer  D  be  the  least  common  multiple  of  their 
denominators,  so  that  we  can  write 


I'  m 

=     '     m  =      ' 


Then 


Now  kD,  like  k,  is  incommensurable;  hence,  expressing  it  as  an  infinite 
continued  fraction,  and  denoting  two  consecutive  convergents  by  p/q  and 
p'fq',  we  have 

kD=P+*->, 

q    99 

where  the  real  quantity  6  is  such  that  1  >  6  >  -  1.     Thus 

fP       e\  (P  _L  6  \     ' 

[-  +  —  i  )®i   and    \-+  —  )°>i 

\9    qqJ  \<i    n> 

are  a  period-pair,  and  therefore  also 
that  is, 

e          ,  e    , 

—.  a),    and    —  o>i 
9  9 

are  a  period-pair.     We  may  take  q  as  large  as  we  please,  for  tjie  continued 
fraction  is  infinite;  and  the  circumstances  thus  give  rise  to  infir 
periods. 

Next,  suppose  that  two  of  the  three  quantities  k,  I,  m  are  incommensurable, 
say  k  and  I,  and  that  m  is  commensurable,  equal  to  \/fi,  wher 
integers.     Then  our  relations  can  be  taken  in  the  form 
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But,  writing 


and  denoting  kfi  and  Ip  by  &'  and  I'  respectively,  we  have 
6t>5  =  A/a>!  +  J'ft>2,     o>5'  =  k'aoi  +  I'tos, 

where  &'  and  £'  are  incommensurable,  while  o>5  and  a>5'  are  a  period-pair. 
Again  it  is  known*  that,  by  successive  linear  combinations  of  the  period  so 
always  as  to  give  a  period,  we  can  change  o>2  into  O2  (and  a>2'  int°  H/  by  the 
same  algebraic  relations)  so  that 


and  at  the  same  time  have  relations 

«5  =  &"«,  +  rn2,   a/  =  &'V  +  rns', 

where  both  k"  and  £"  are  incommensurable.  The  process  can  be  continued 
to  any  extent,  by  successive  combinations  of  the  period-pairs  ;  so  ultimately, 
we  can  construct  an  infinitesimal  period-pair. 

Lastly,  we  have  the  case  when  all  the  quantities  k,  I,  m  are  incom- 
mensurable ;  and  we  assume  that  the  ratios  k:l:m  also  are  incommensurable  f. 
Then  we  express  &  as  a  continued  fraction,  which  of  course  will  be  infinite; 
taking  any  convergent  r/s,  we  have 

7      r  ,  x 
k  =  -  +  -  , 

s     s2 

where  always  r  and  s  are  integers,  and  #  is  a  real  quantity  such  that 
1  >#>  —  !.  Also  let  ti  be  the  integer  nearest  to  the  incommensurable 
quantity  si,  and  t2  be  the  integer  nearest  to  the  incommensurable  quantity 
sm  ;  then  we  have 

si  —  #1  =  A2,     sm  —  t2=^3, 

where  A2  and  A3  are  incommensurable  quantities,  each  in  numerical  value 
being  less  than  £.  Thus 

X 

S(o4  —  rwl  —  ^G)2  —  £2&>3  =  -&>!  +  A2&>2  +  A3a>3, 
s 

3C 

5&)/  —  ra>i  —  ti  <w2'  —  £2<o3'  =  -  a>i  +  A2&)2/  +  A3&>3'. 

s 

Again,  as  A2  is  an  incommensurable  quantity,  let  it  be  expressed  as  a  con- 
tinued fraction  ;  taking  any  convergent  p/<r,  where  always  p  and  a  are 
integers,  we  have 


*  See  my  Theory  of  Functions,  §  108. 

t  The  alternative  suppositions,  for  the  last  case,  and  for  the  present  case,  are  left  as  an 
exercise. 
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where  y  is  a  real  quantity  such  that  1  >  y  >  —  1.     Also  let  f,  be  the  integer 
nearest  to  the  value  of  o-A3,  and  write 


where  V  is  an  incommensurable  real  quantity  less  than  ^.     We  then  have 

k2?  // 

a  (sa>4  —  r«i  —  ^a)2  —  fej  a>3  )  —  pto2  —  t3o>3  =  <r  -  a>,  +  y  a 


x  f/ 

a  (so)4  —  raj/  —  £,a>./  —  t2  a>3')  —  pa>3'  —  t3cas'  —  ff  -  ^  +  -  a>a"  4-  Vw/  ; 

8  O" 

the  quantities  on  the  left-hand  side  are  a  period-pair,  which  can  be  denoted 
by  H3  and  £13'. 

Now  take  an  advanced  convergent  for  A!  ;  we  have  <r  very  large,  and  so 
the  values  of  ya^a-  and  y^\<r  are  infinitesimal.  Take  a  much  more  advanced 
convergent  for  k,  so  that  s  is  very  large  compared  with  0;  the  values  of 
(Txti^/s  and  cxv^s  are  infinitesimal.  We  thus  have  a  new  period-pair  H, 
and  fi3',  such  that 

(T 


Our  relations  now  have  the  form 

eo4  =  ^'wi  +  r&>a  4-  m'ns,   &)/  =  &'&>!  -i-  r<u2  4-  wt'n/, 

where  the  quantities  k',  I',  m  fall  under  one  or  other  of  the  cases  already 
considered.  Either  we  have  not  more  than  three  period-pairs  ;  or  we  have 
infinitesimal  periods;  or  all  the  quantities  k',  I',  rn  are  incommensurable, 
while 

in,l<i|«»|,   W|«il*'|. 

In  the  last  event,  the  same  kind  of  transformation  can  be  adopted  ;  and  by 
appropriate  choice,  we  can  form  a  new  period-pair  H,,  IV,  such  that 

|ns  <£  n,  ,   in,'  <4|fl/|. 

And  so  on,  in  succession.  By  taking  a  sufficient  number  n  of  transformations, 
each  of  the  preceding  type,  we  ultimately  can  construct  a  period-pair  <t>,  and 
4>3',  such  that 

l*.l<gi  •>!>   l^'t<^Kh 

that  is,  by  taking  n  sufficiently  large,  we  should  have  an  infinitesimal 
period. 

It  therefore  follows  that,  if  we  have  two  relations 
A(O!  +  #«„  +  (7o>,  +  Do>t  =  0, 
S  +  Bv*  +  CW  +  /W  =  0, 
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between  four  period-pairs,  where  the  coefficients  A,B,C,D  are  real  quantities, 
either  there  are  not  more  than  three  period-pairs,  or  there  are  infinitesimal 
periods  for  the  variables. 

Accordingly,  when  we  have  to  deal  with  uniform  analytic  functions  of 
two  variables,  there  is  nothing  in  the  preceding  analysis  to  exclude  the 
possession  of  even  four  period-pairs,  when  these  pairs  are  linearly  independent 
in  respect  of  combinations  between  their  respective  members. 

127.  For  the  remainder  of  the  proposition  in  §  125,  it  is  necessary  to 
consider  the  possibility  of  the  existence  of  five  period-pairs  :  if  this  be  ex- 
cluded, then  a  fortiori  we  need  not  consider  the  existence  of  more  than  four 
period-pairs. 

For  this  purpose,  let  there  be  four  period-pairs  of  the  kind  postulated  in 
the  theorem  such  that,  if 

cas  =  as  +  i/3g,     a>s'  =  «/  +  ift,', 
(for  s  =  1,  2,  3,  4),  the  determinant 


>        0S 


01,        Pi,        03,        04 

does  not  vanish.  When  this  last  condition  is  satisfied,  we  cannot  have 
relations 

m-i  «!  +  m.2  «2  +  ms  a3  +  m4a4  =  0, 

m10l  +  wij/8,  +  ra3#j  +  m>404  =  0, 
?»!  a-i  +  ra2  a/  +  m3  at'  +  m4  a/  =  0, 
w*i&'  +  nh0J  +  m3@3  +  m40t'  =  0, 

for  any  set  of  real  quantities  ra^  m^,  m^,  m4  other  than  simultaneous  zeros. 
The  exclusion  of  the  first  pair  of  these  relations  excludes  a  relation 

TWjO)!  +  m2G>2  +  7036)3  +  m4&>4  =  0, 
and  conversely  ;  and  the  exclusion  of  the  second  pair  excludes  a  relation 

mla)l/  +  7/1,  o)2'  +  7/130)3'+  mtto4'  =  0, 

and  conversely.  Hence,  after  the  preceding  lemma,  we  infer  that  our  uniform 
analytic  functions  may  possess  four  periods,  or  fewer  than  four  periods  ;  and 
they  do  not  possess,  as  they  cannot  be  allowed  to  possess,  infinitesimal 
periods. 

Now  suppose  that  a  uniform  analytic  function  f(z,  /)  possesses,  in  addition 
to  four  given  linearly  independent  period-pairs  o>,,  G>/  ;  a)2,  a>2';  G>S,  a>8'  ;  a>4,  a>/  ; 
also  a  fifth  period-pair,  say  ey5,  to/.  Let 
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Then,  with  the  preceding  hypothesis  of  the  non  -evanesce  nee  of  the  determi 
nant  (alt  &,  33',  &')  in  the  customary  notation,  the  equations 

«5  =  HI  «i  +  n,  a,  +  n,  a,  4-  n4  a4  , 
t  +  n,&  +  w4£4  , 
/  +  n,  a,'  +  w4  a/, 


determine  uniquely  four  real  finite  quantities  n,,  n,,  «,,  n4;  and  they  are  such 
as  to  secure  and  to  require  the  equations 


W+WJ 


It   therefore   is   necessary  to  consider  the  conditions,    under   which    these 
equations  are  possible. 

The  analytical  consideration  of  the  conditions  follows  a  general  march 
similar  to  that  followed  in  the  establishment  of  the  preceding  lemma.  The 
results  therefore  will  only  be  stated,  without  further  proof.  They  will  relate 
only  to  the  most  general  case  when  no  one  of  the  six  ratios  n, :  n, :  n, :  nit  as 
determined  by  the  elements  of  the  four  period-pairs  is  an  integer;  the 
alternative  is  to  provide  only  less  general  cases.  We  find 

(i)  when  all  the  real  quantities  nlf  n,,  n,,  n4  are  commensurable, 
the  formally  five  period-pairs  can  be  expressed  in  terms  of  not  more 
than  four  period-pairs : — 

(ii)  when  one  (and  only  one)  of  these  quantities  is  incommensurable, 
then  an  infinitesimal  period-pair  exists : — 

(iii)  when  two  of  these  quantities  are  incommensurable,  then  cer- 
tainly one  infinitesimal  period-pair  exists,  and  possibly  two  such  pairs 

exist : — 

(iv)  when  three  of  these  quantities  are  incommensurable,  then  one 
infinitesimal  period-pair  certainly  exists,  and  three  such  pairs  may 
exist : — 

(v)  when  four  of  these  quantities  are  incommensurable,  then  one 
infinitesimal  period-pair  certainly  exists,  and  four  such  pairs  may 
exist. 

It  therefore  follows  that  for  any  uniform  analytic  function,  which  is  really  a 
function  of  two  (and  only  two)  independent  complex  variables  so  that  it 
cannot  possess  infinitesimal  periods,  there  may  be  four  period-pairs,  and 
there  cannot  be  more  than  four  linearly  independent  period-pairs*. 

*  It  is  a  tacit  assumption,  throughout  the  preceding  investigation,  that  aii   infinitesimal 
period-pair  w  and  w'  for  z  and  z'  means  a  period-pair  for  which  both   «|  and  |  w'|  are  infinitesimal. 
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128.  Now  that  we  have  established  the  result  that  a  uniform  analytic 
function  of  two  complex  variables  cannot  possess  more  than  four  linearly 
independent  pairs  of  periods,  so  that  we  should  have 

f(z  +  rajWi  +  m2&>2  +  ^s<»3  +  wi4ft>4,  /  -t-  mjW/  +  ra2&>.2'  +  m3&>3'  +  ra4o>4')  =f(z,  /), 

for  all  integer  values  of  raj,  m2,  m3,  m4,  positive  or  negative,  we  proceed  to 
consider  the  various  possible  cases  that  can  arise,  under  the  significance  of 
the  result  and  within  the  alternatives  admitted  by  the  analysis  leading  to 
the  result. 

For  the  present  purpose,  the  case  when  there  are  no  periods  needs  only 
to  be  mentioned.  We  then  have  the  customary  theory  of  the  uniform 
analytic  functions  of  two  variables,  which  has  been  previously  discussed  in 
some  detail. 

The  remaining  cases  will  be  considered  in  succession. 

One  pair  of  periods. 

129.  Let  the  variables  z  and  z  have  the  periods  a  and  a,  and  no  other 
periods.     Take  new  variables  u  and  u',  where 

z  =  au,     a.z'  —  CL'Z  =  aa'u', 

which  is  an  effective  transformation  of  variables  unless  (i)  both  a  and  a' 
vanish — a  possibility  that  can  be  excluded — or  (ii)  either  a  or  a'  vanishes. 

If  «'  vanishes,  we  take  u  and  /  as  new  variables.  If  a  vanishes,  we  take 
z  and  v  as  the  variables,  where  /  =  a'v.  In  all  the  cases,  denoting  the 
variables  by  u  and  u',  we  can  now  take  1,  0  as  the  pair  of  periods.  Hence 
the  field  of  variation  of  the  variables  is  composed  of  a  strip  in  the  w-plane  of 
breadth  unity,  measured  parallel  to  the  axis  of  real  variables,  and  the  whole 
of  the  it'-plane ;  and  the  uniform  function  in  question  can  be  expressed  as  a 
uniform  function  of  e"iu  and  u'. 

Two  pairs  of  periods. 

130.  Let  the  periods  be 


/,  =<r  =/3'j' 

respectively,  in  bracketted  pairs ;  manifestly  it  may  be  assumed  that  a  and  of 
do  not  simultaneously  vanish,  and  likewise  that  ft  and  ft  do  not  simultaneously 
vanish. 

Choose  quantities  k,  I,  m,  n,  such  that 

,   '  ka  +  la'  =  1,      k@+lff  =  0, 

ma  +  na  =  0,     ra/9  +  nff  =  1. 
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When  one  of  the  two  quantities  a  and  a'  vanishes,  say  a',  and  neither  of  the 
two  quantities  ft  and  ft'  vanishes,  we  take  m  =  0 ;  and  when  one  of  the  two 
quantities  ft  and  ft  vanishes,  say  ft,  and  neither  of  the  two  quantities  a  and 
a'  vanishes,  we  take  k  =  0.  As  will  be  seen,  all  the  other  possible  special 
cases  are  included  in  the  one  special  case  that  is  to  be  considered. 

The  values  of  k,  I,  m,  n  are  given  by 

k  (aft  -  a' ft)  =     ft,     m  (aft  -  a' ft)  =  -  a', 
l(aft'-a'ft)=-ft,      n(aft-c(ft)  =     a; 
and  these  values  are  determinate  and  finite  unless 

First,  suppose  that  aft'  —  a' ft  is  not  zero — which,  of  course,  is  the  more 
general  case.  Introduce  new  variables  u  and  u,  such  that 

u  =  kz  +  Izf,     u'  =  mz  +  nz'\ 

and  then  the  period-pairs  of  these  new  variables  are 
for     M,     =1]^         =0] 
<     =0j'       = 

respectively,  in  bracketted  pairs.  The  field  of  variation  of  the  variables  is 
composed  of  a  strip  of  unit  breadth  in  the  w-plane  and  of  a  strip  of  unit 
breadth  in  the  w'-plane,  the  breadth  of  each  of  the  strips  being  measured 
parallel  to  the  axes  of  real  quantities  in  the  planes.  The  uniform  function  in 
question  can  be  expressed  as  a  uniform  function  of  e*1"  and  e**v. 

Next,  suppose  that  aft  —  a' ft  is  zero — which,  of  course,  is  a  special  case, 
As  a  and  of  may  not  be  zero  simultaneously,  let  a  be  different  from  zero ;  and 
as  ft  and  ft  may  not  be  zero  simultaneously,  let  ft  be  different  from  zero. 
Then  there  are  two  alternatives 

(i)      when  both  a'  and  ft  vanish  : 

(ii)     when  neither  a'  nor  ft  vanishes,  and  then  we  have 


say,  where  c  is  not  zero  nor  infinite. 

As  regards  (i),  the  variable  z  has  periods  a  and  0,  while  the  variable  z'  is 
devoid  of  periods  :  and  in  order  that  a  and  ft  may  be  effective  distinct  periods 
for  z,  we  must  as  usual  have  the  real  part  of  ia/ft  distinct  from  zero.  The 
field  of  variation  of  the  variables  is  composed  of  the  customary  a- ft  parallel- 
ogram in  the  s-plane,  and  of  the  whole  of  the  /-plane ;  and  the  uniform 
function  in  question  can  be  expressed  as  a  uniform  function  of  p(z),  §>'(*), 
and  /,  where  p  (z)  is  the  customary  Weierstrassian  doubly-periodic  function 

with  periods  a  and  ft. 

15 
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As  regards  (ii),  we  keep  the  original  variable  z;   and  we  introduce  a 
variable  v  such  that 


V  =  Z  —  CZ. 


When  z  and  /  have  the  periods  a  and  a.',  then  v  has  zero  for  its  period ;  and 
when  z  and  z'  have  the  periods  ft  and  ft',  then  again  v  has  zero  for  its  period. 
Accordingly,  when  we  take  z  and  v  for  variables,  the  periods  of  z  are  o  and  ft, 
while  the  variable  v  is  devoid  of  periods.  The  uniform  function  in  question 
can  be  expressed  as  a  uniform  function  of  |)  (z),  $>'  (z),  and  v,  with  the  same 
significance  as  before  for  $  (z)  and  the  same  requirement  as  to  the  real  part 

Of  ICLJft. 

Should  the  requirement  as  to  the  real  part  of  iajft  not  be  satisfied,  either 
there  is  an  infinitesimal  period,  or  the  two  pairs  are  equivalent  to  one  pair 
only.  In  the  former  case,  there  is  no  proper  uniform  function  with  the 
periods ;  in  the  latter,  the  periods  are  not  effectively  two  pairs  of  periods. 


Three  pairs  of  periods. 
131.     Taking  the  variables  to  be  z  and  z'  as  before,  let  the  periods  be 

for     z ,     =  a  }          =  0}          =7 

r  '  i  ' 

z',     =a'J          =ft'\          =  7 

where  manifestly  no  pair  of  quantities  in  a  column  can  vanish  simultaneously. 
Thus  a  can  vanish,  and  a!  can  vanish  ;  as  they  may  not  vanish  together,  there 
are  three  possibilities  for  the  a,  a'  pair.  Similarly  for  each  of  the  other  two 
pairs ;  so  that  there  are  twenty-seven  possibilities  in  all.  They  can  be  set  out 
as  follows. 

A.     When  all  the  quantities  a,  ft',  7'  vanish,  the  period-tableau  is 


U  o!  o), 


no  one  of  the  quantities  a,  ft,  7  can  vanish :  there  is  one  case. 

B.  Let  two  of  the  three  quantities  a',  ft1,  7'  vanish,  but  not  the  third  of 
them;  there  are  three  possibilities.  When  7'  is  the  one  which 
does  not  vanish,  then  neither  a  nor  ft  can  vanish  ;  and  we  can  have 
two  alternatives,  viz.  7  vanishing,  or  7  not  vanishing.  The  period- 
tableaux  are 

IjO      f\  \  *     /— i       Q  \ 

a,  p,  u  \  /  a,  p,  7  \ 

o,  o,  y),  (#,);    vo,  o,  y), 


each  is  typical  of  three  cases. 
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C.  Let  one  of  the  three  quantities  at',  ft',  y  vanish,  but  not  the  other 
two  ;  there  are  three  possibilities.  When  a  vanishes,  then  a  cannot 
vanish  :  and  as  (•?  and  7'  do  not  vanish  in  that  event,  we  can  have 
four  alternatives,  viz.,  ft  and  7,  either  vanishing  or  not  vanishing, 
independently  of  one  another.  The  period-tableaux  are 


7 
«,  ft,  o\  /«,  o,  o\ 

,  ((?,);     VO,^,  7'J,(C4); 
each  is  typical  of  three  cases. 

D.  Let  no  one  of  the  three  quantities  a,  ft',  7'  vanish  ;  there  ia  only  a 
single  possibility.  But  as  regards  a,  ft,  7,  there  are  eight  alter- 
natives, viz.,  they  may  either  vanish  or  not  vanish,  independently 
of  one  another.  The  period-tableaux  are 

/«,£,  7\  /0,0,  7\ 

V,  ft',  y'J,  (A);    W,  ft',  7V,(A): 

/o,  o,  7\  /o,  o,  o\ 

V,  #,  77,  (A);    V,  tf,  7V,  (A). 

Among  these,  (A)  and  (A)  are  one  case  each  ;  (A)  and  (A)  are, 
each  of  them,  typical  of  three  cases. 

132.  As  regards  the  kinds  of  functions  considered,  no  generality  can  be 
lost  by  assuming  that  a  function  is  substantially  unaltered 

(i)     when  one  period-pair  is  interchanged  with  another  period-pair  :  or 

(ii)  when  linear  transformations  are  effected  upon  the  variables,  coupled 
with  corresponding  linear  transformations  upon  the  period-pairs: 
and,  in  particular,  when  the  variables  are  interchanged  provided 
that  the  periods  are  interchanged  at  the  same  time,  each  combined 
period-pair  being  conserved. 

Under  the  first  of  these  assumptions,  the  three  cases  typified  by  (/?,) 
become  one  case  only,  of  which  (5,)  will  be  taken  as  the  tableau  of  periods. 
The  same  applies  to  (#„),  ((7,),  ((72),  (C,),  ((74),  (A),  and  (A),  in  succession. 

As  regards  (52),  when  we  replace  the  variable  z  by  u,  where 


the  periods  for  «  and  z  are 


u  =  z  -  -,  z, 
7 


/«,  A  §\ 
(0,  0,  7V; 


7 

the  case  becomes  (J5,),  and  therefore  needs  no  separate  discussion. 

15—2 
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It  is  convenient  to  consider  next  the  case  (A)-  Let  four  quantities 
k,  I,  m,  n  be  chosen  so  that 

ka+  la.'  =  l,  kft  +  Ift' = 

ma  +  na'  =  0,  mft  +  nft'  = 
their  values  are  given  by 

k  (aft' -a' ft)  =     ft',  m(aft'-a'j3)  =  -a'} 

l(aft'-a'ft)  =  -ft,  n  (aft' -a* ft)  =     a 

When  aft'  —  a' ft  does  not  vanish,  the  values  of  k,  I,  m,  n  are  determinate  and 
finite ;  when  it  does  vanish,  the  selection  cannot  be  made. 

Accordingly,  in  the  first  place,  suppose  that  aft'  —  a' ft  does  not  vanish. 
No  generality  is  then  lost  by  assuming  that  yft'  —  y'ft  does  not  vanish  and 
also  that  ay'  —  a'y  does  not  vanish ;  for  the  alternative  hypothesis  as  to  each 
of  these  magnitudes  leads,  by  the  permissible  interchange  of  period-pairs,  to 
the  case  when  aft'  —  a  ft  vanishes — a  case  yet  to  be  considered.  Now  write 

u  —  kz  +  lz',     u'  =  mz  +  nz', 
p  =  ky  +  ly'=  (yft'  -  y'ft)  -=-  (a/3'  -  a' ft), 
p  =  my  +  ny'  =  (ay  —  a'y)  -r-  (aft'  —  aft), 

where  the  new  variables  u  and  u'  are  independent  of  one  another  because 
kn  —  Im,  =  (aft'  —  a'ft)~l,  is  not  zero.  Thus  the  uniform  function  in  question 
becomes  a  uniform  function  of  u  and  u',  with  the  tableau  of  periods 

/I,  0,  M 

U>aiy/i. 

In  the  second  place,  suppose  that  aft'  —  a' ft  does  vanish.     Then 


say.     Introduce  two  new  variables  u  and  u',  defined  by  the  relations 

y'z  —  yz'         ,       . 
u  =  —, —    -  ,     u  =  z  —  cz, 
y  -cy 

which  are  definite  and  provide  independent  variables  when  y'  —  cy  does  not 
vanish.     The  period -tableau  for  u  and  u  is 

'«,  ft, 


,  ft,     o    \ 

,  0,  y'-cy); 


and  so  the  case  is  inclusible  in  (B^,  provided  y'  —  cy  does  not  vanish.     If 
however  y  —  cy  does  vanish,  so  that 
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we  retain  the  variable  z  and  take  a  new  independent  variable  v,  \vL 
v  =  u'  —  CM  ;  the  period-tableau  for  z  and  v  is 


u>,  o, 

and  so  the  case  is  inclusible  in  (A).     Thus  no  new  kind  of  function,  other 
than  those  already  retained,  arises  out  of  (Z),)  when  cr#'  -  a'£  =  0. 

Now  consider  the  cases  under  (C).     The  case  (<7,)  is  included  in  (/),) 
unless  fiy  —  0'y  vanishes.     When  this  quantity  does  vanish,  we  have 

P  =  yf  =  k> 

say ;  we  take  a  new  variable  u,  where  u-z-  kz',  and  then  the  period  -tableau 
for  u  and  z'  is 

fa,  0,  0\ 
VO,  £',  i)  , 

that  is,  the  case  is  inclusible  in  (5,).     Thus  no  new  kind  of  function,  other 
than  those  already  retained,  arises  out  of  (C^). 

The  case  ((72)  is  inclusible  in  (D,). 

The  case  ((73),  by  interchange  of  period-pairs,  becomes  ((7,)  and   so   is 
inclusible  in 


The  case  (C4),  by  interchange  of  variables  together  with  the  proper  inter- 
change of  periods,  becomes  (B^. 

Similarly  for  the  cases  under  (D).  The  case  (Z)2),  by  interchange  of 
variables  together  with  the  proper  interchange  of  periods,  becomes  (C,)  and 
so  provides  no  new  kind  of  function.  In  the  same  way,  the  case  (Z),)  becomes 
(.Bo),  which  is  inclusible  in  (BJ ;  it  therefore  provides  no  new  kind  of  function. 
And,  in  the  same  way  also,  the  case  (D4)  becomes  (A). 

Hence  the  surviving  independent  cases  are  (A) ;  (5,) ;  and  the  case  which 
has  emerged  from  (Dj).  These  will  be  considered  now  in  succession. 

133.  We  can  dismiss  the  case  (A)  very  briefly.  There  are  no  periods 
for  /.  There  are  three  periods  for  z :  so  that,  in  effect,  the  uniform  function 
is  periodic  in  a  single  variable  only.  But,  in  such  an  event,  there  cannot  be 
more  than  two  periods  at  the  utmost*;  hence  the  case  either  is  impossible, 
or  is  degenerate  by  falling  into  a  class  of  doubly  periodic  functions  of  two 
variables  already  considered. 

The  case  (BJ  can  also  be  dismissed  briefly.  In  all  the  functions  which  it 
provides,  the  double  periodicity  in  z  alone  and  the  single  periodicity  in  *' 
alone  are  independent  of  one  another.  Even  when  the  double  periodicity 

*  Theory  of  Function*,  §  108. 
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does  not  degenerate,  the  function  in  question  is  a  uniform  function  of 
|jf>  (z,  a,  #)  —  with  |jp'  (z,  a,  /3)  —  and  e**1*1'  ;  its  triple  periodicity  in  the  two 
variables  combined  is  not  a  proper  triple  periodicity,  for  it  is  resoluble  into 
the  double  periodicity  in  one  variable  alone  and  the  independent  single 
periodicity  in  the  other  variable  alone. 

It  remains  to  consider  the  case  which  has  emerged  from  (Dj).  This  case 
provides  uniform  triply  periodic  functions,  for  which  the  triple  periodicity  is 
proper  and  not  resoluble  as  it  is  in  the  case  (B^.  We  have  seen  that,  without 
any  loss  of  substantial  generality,  the  tableau  of  periods  for  the  variables  z 
and  z  can  be  taken  in  the  form 

1,  0, 
0,  1, 

where  neither  //,  nor  p!  vanishes. 

Further,  both  ft  and  /*'  cannot  be  purely  real.  If,  for  instance,  n  were 
real  and  commensurable  (equal  to  p/q,  say,  where  p  and  q  are  integers),  then 
a  set  of  periods  is 

I,  0,  qp-p 

O,  1,  qpf 


that  is, 


,  0, 
O,  1, 


0 


which  is  an  instance  of  ($1).     Similarly,  if  //  were  real  and  commensurable. 

If  p  and  /jf  were  real  and,  after  the  foregoing  cases,  were  incommensurable, 
then  the  function  would  have  infinitesimal  periods.  Thus  let  the  supposed 
incommensurable  quantity  fi  be  expressed  as  a  continued  fraction  and  take 
an  advanced  convergent  to  its  value,  say  p/q  ;  then 


where  0  <  |  e  j  <  1,  so  that 
Thus  a  set  of  periods  is 


1,  0, 
,0,  1, 


As  fA  is  incommensurable,  so  also  is  qp  ;  let  it  be  expressed  as  a  continued 
fraction  and  take  a  convergent  rjs  to  its  value,  so  that 


where  0  <   i)  \  <  1 ;  thus 
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Accordingly,  a  set  of  periods  is 


When  we  take  s  very  large  and  q/s  also  very  large,  the  quantities 

*  1 

€~>  and    r,-, 
V 

are  infinitesimal:    that  is,  we  should  have  an  infinitesimal  period-pair  —  a 
possibility  that  is  excluded.    Thus  //,  and  p'  cannot  be  simultaneously  real. 

The  most  general  case  arises  when  neither  p  nor  /*'  is  real  :  and  we  shall 
assume  that,  henceforward,  we  are  dealing  with  this  case.  It  is  to  be  remem- 
bered that,  in  effecting  the  linear  transformation  upon  the  variables  so  that 
1,0;  and  0,  1  ;  are  two  period-pairs,  we  have  used  the  constants  of  relation. 

Moreover,  as  the  periods  in  the  tableau  can  be  linearly  combined  in 
simultaneous  pairs,  we  have 


+  (?.  0,     p+p.Q  +  q.  1, 
that  is, 


as  a  period-pair,  p  and  q  being  any  independent  integers  ;  and  this  period- 
pair  can  replace  fi  and  //  in  the  tableau,  for  any  values  of  p  and  q.  Let 
these  integers  be  chosen  so  that  the  real  parts  of  /*  +p  and  p'  +  q,  say 
R(/j,  +  p)  and  R  (//  +  q\  satisfy  the  conditions 


Assuming  this  done  it  follows  that,  without  any  loss  of  generality  in  the  period- 
tableau 


/!>  0,  M 
VO,  1,  n')' 


we  can  assume  that 


while  neither  of  the  quantities  p.  and  n'  is  purely  real;  moreover,  this  is 
effectively  the  general  tableau  for  the  proper  triple  periodicity  of  uniform 
functions  of  two  variables. 

134.  The  field  of  variation  of  the  two  independent  variables  occurring  in 
uniform  triply  periodic  functions  can  be  assigned  in  two  ways,  which  can  be 
used  in  complementary  fashion  and  will  leave  open  an  element  of  arbitrary 
choice.  Let  c  and  c  denote  simultaneous  values  of  the  variables  z  and  if  ;  for 
purposes  of  convenience  we  shall  assume  that  they  are  a  pair  of  ordinary  non- 
zero places  of  two  uniform  triply  periodic  functions  with  which  we  may  have 
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to  deal.  Moreover,  we  shall  assume  at  once  that  the  functions  in  question 
possess  no  essential  singularities  for  finite  values  of  the  variables ;  and  we 
shall  take 

/I,  0,  A*\ 

U  i,  /J 

as  the  tableau  of  the  periods,  with  the  due  restrictions  on  p,  and  /*'. 

Owing  to  the  period-pair  1,  0,  we  can  reduce  any  point  in  the  ^-plane  to 
a  point  in,  or  upon  the  boundary  of,  a  strip  enclosing  c,  without  thereby 
affecting  the  position  of  /  in  its  plane.  Similarly  owing  to  the  period-pair 
0,  1,  we  -can  reduce  any  point  in  the  /-plane  to  a  point  in,  or  upon  the 
boundary  of,  a  strip  enclosing  c',  without  thereby  affecting  the  position  of  z 
in  its  plane.  Accordingly  construct  in  the  £-plane  a  parallelogram  having 
c,  c  +  1,  c  +  p,  c  +  1  4-  fj,  as  its  angular  points ;  and  produce,  to  infinity  in  both 
directions,  the  side  joining  c  to  c  -f  ft  and  the  side  joining  c  4- 1  to  c  4- 1  +  /*. 
Similarly  construct  in  the  /-plane  a  parallelogram  having  c',  c  4-  1,  c  +  p, 
c'-f"  1  +  ft'  as  its  angular  points:  and  produce,  to  infinity  in  both  directions, 
the  side  joining  c'  to  c'  +  //  and  the  side  joining  c  +  1  to  c'  4-  1  4-  //. 

Then,  for  our  triply  periodic  functions,  we  can  choose  a  complete  field  of 
variation  in  two  ways.  By  the  first  choice,  we  allow  z  to  vary  over  the 
parallelogram  constructed  in  its  plane,  while  we  allow  z'  to  vary  over  the 
strip  between  the  two  infinite  lines  drawn  in  its  plane.  By  the  second  choice, 
we  allow  /  to  vary  over  the  parallelogram  constructed  in  its  plane,  while  we 
allow  z  to  vary  over  the  strip  between  the  two  infinite  lines  drawn  in  its 
plane.  For  special  purposes,  it  may  prove  convenient  to  contemplate  both 
the  fields  simultaneously,  even  though  each  field  by  itself  is  complete  for  the 
triply  periodic  functions. 

But  we  do  not  obtain  a  complete  field  if  we  limit  the  simultaneous 
variations  of  z  and  /  to  the  two  parallelograms  drawn  in  the  two  planes. 
For,  in  effect,  such  a  field  would  give 

/I,  p,  0,  0  \ 
VO,  0,  1,  fi'J 

as  the  period-tableau ;  and  then  there  would  emerge  a  repeated  double 
periodicity,  one  in  z  alone,  the  other  in  /  alone ;  that  is,  we  should  have  a 
degenerate  quadruply  periodic  function,  instead  of  a  triply  periodic  function. 


Four  pairs  of  periods. 

135.     Again  denoting  the  variables  by  z  and  /,  let  the  periods  be 
for     z,     =a1          =£1          =7 
/,     =«'/'       =/3'J'       =7' 


-si 

=S'f' 
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where  manifestly  no  pair  of  quantities  in  a  column  can  vanish  simultaneously. 
Thus  there  are  three  possibilities  for  each  pair  of  periods ;  and  each  possi- 
bility for  a  pair  is  unaffected  by  the  possibilities  for  any  other  pair.  Hence 
there  are  eighty-one  possibilities  in  all ;  they  can  be  set  out  in  a  scheme,  as 
follows. 

A.  When  all  the  quantities  a',  ft1,  y,  8'  vanish,  the  period-tableau  is 

/«,  ft,  y,  *\ 

Vo,  o,  o,  W;  (A)  i 

no  one  of  the  quantities  a,  ft,  7,  8  can  vanish ;  there  is  one  case. 

B.  Let  three  of  the  quantities  a,  &,  y',  8'  vanish,  but  not  the  fourth ; 

there  are  four  possibilities.  When  B'  is  the  one  which  does  not 
vanish,  then  neither  o  nor  ft  nor  7  can  vanish ;  while  8  may  or 
may  not  vanish.  Thus  the  period-tableaux  are 

/o,  ft,  7,  0\  /a,  ft,  7,  8\ 

VO,  0,  0,  87,  (50;    M),  0,  0,  8V,  (£,); 

each  is  typical  of  four  cases. 

C.  Let  two  of  the  quantities  a,  ft*,  y,  8'  vanish,  but  not  the  other  two. 

The  period-tableaux  are 

/a,  ft,  7,  8\  /a,  ft,  7.  0\ 

VO,  0,  7',  87,  (0,);    VO,  0,  7',  87,  (C8); 

/a,  ft,  0,  8\  /«,  ft,  0,  0\ 

VO,  0,  7',  87,  (C,);    VO,  0,  7',  */,  W; 

each  is  typical  of  six  cases. 

D.  Let  one,  but  only  one,  of  the  quantities  of,  ff,  y,  8'  vanish.     The 

period-tableaux  are 


/«,  ft,  7,  8\ 

VO,  p,  y',  8'),  (A); 

/a,  0,  7,  0\ 

/«,  ft,  0,  8\ 

/«,  0,  7,  8\ 

U  #>'  7.  */.  W  5 

VO,  ^,  7,  87  ,  (A)  I 

/a,  0,  0,  0\ 
VO,  P,  y,  8'),  (A); 

(a,  0,  7,  ON 

Vo,  p,  y,  8^),  (A); 

/«,  0,  0,  8\ 

lo,  /s',  7',  8';,  (A); 

/a,  0,  0,  0\ 

each  is  typical  of  four  cases. 
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E.     Let  no  one  of  the  quantities  a',  ft',  y',  S'  vanish.     The  period-tableaux 


are 


a,  ft,  7,  S\  /O,  ft,  7,  S\  /O,  0,  7,  S\ 

,  ff,  V,  87,  (#,);     W,  P,  y,  8'),  (E9);     W,  ft',  7,  87, 


/O,  0,  0,  8\  /O,  0,  0,  0 

W,  $',  7',  Sv,  (jE"4);     \a',  yS',  7', 

of  these,  (/?,)  and  (Es)  are  each  one  case;  (£"2)  and  (#4)  are  eacn 
typical  of  four  cases ;  and  ( E3)  is  typical  of  six  cases. 

136.  As  regards  the  kinds  of  functions  considered,  the  same  assumptions, 
as  to  the  interchangeability  of  period-pairs  and  as  to  the  linear  transformations 
of  the  variables  without  detriment  to  the  generality  of  the  functions,  will  be 
made  as  were  made  (§  132)  in  the  discussion  of  the  triple  periodicity. 

Consequently  all  the  cases,  of  which  each  tableau  is  typical,  become 
merged  into  a  single  case. 

The  cases  (.4)  and  (Es)  are  impossible,  or  else  the  periods  degenerate ; 
there  cannot  be  uniform  functions,  periodic  in  a  single  variable  and  having 
four  distinct  periods  for  that  variable. 

The  cases  (B^,  (B2),  (A),  (^4)  are  impossible,  or  else  the  periods  degene- 
rate; there  cannot  be  uniform  functions,  periodic  in  a  single  variable  and 
having  three  distinct  periods  in  that  variable. 

By  taking  a  variable  u  instead  of  z,  where 


the  tableau  of  periods  in  (C^)  is  changed  to  a  tableau  of  periods  for  u  and  zf 
represented  by  (C3)  or  ((74).  Also  by  interchange  of  period-pairs,  (<73)  becomes 
((72);  hence  (C2)  and  (C^)  are  the  only  cases  under  (C)  that  require  con- 
sideration. 

By  interchange  of  variables  and  the  proper  interchange  of  periods,  (As), 
(D6),  (Z>7)  become  ((72),  and  so  require  no  separate  discussion ;  and  similarly 
(.E^)  becomes  (C^),  and  can  therefore  be  omitted. 

By  interchange  of  period-pairs,  (D2)  and  (Dy)  become  (A)  and  so  they 
require  no  separate  discussion. 

By  interchange  of  variables  and  the  proper  interchange  of  periods,  (E?} 
becomes  (A)  and  can  therefore  be  omitted. 

Consequently,  the  cases  that  survive  for  further  consideration  are 

(C<\  (A),  (A),  (#,). 

As  regards  (A)>  change  the  variables  to  u  and  u  by  the  relations 

z  =  au,     /  =  ft'u, 
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and  write  ft  =  a\,  8  =  0^1,  7'  =  £X  S'  =  /3>';    the  period-tableau  for  the 
variables  u  and  u    is 

/I,  0,  X,  M 

\0,  1,  X',  /J  ' 

which  temporarily  will  be  called  (F). 

As  regards  ((72),  a  similar  change  of  variables,  viz., 

z  =  au,     z'  =  8'u, 

leads   to   a   special    form   of  the   period -tableau   (F)   in   which   X'  is  zero. 
Assuming  this  included  in  (F),  we  have  no  new  case  out  of  (C,). 

As  regards  ((74),  we  have  a  function,  which  is  doubly  periodic  in  z  alone 
with  periods  a  and  y9,  and  is  also  doubly  periodic  in  /  alone  with  periods  7' 
and  8'.  The  functions  thus  provided  are  undoubtedly  quadruply  periodic, 
but  the  periodicity  has  an  isolated  distribution ;  they  will  therefore  be 
omitted,  as  not  belonging  to  the  class  of  functions  having  proper  quadruple 
periodicity. 

As  regards  (D^  and  (E^,  we  effect  linear  transformations  of  the  variables 
of  the  type 

u  =  kz  +  lz',      u'  =  mz  +  nz', 

where  the  quantities  k,  I,  TO,  n  are  determined  by  relations 


k8+l8'=0,     m8  +  n8'  =  l. 

Different  cases  arise  as  under  (D^)  in  the  discussion  of  triple  periodicity :  and 
we  find  either 

(i)      a  period-tableau,  with  new  variables,  represented  by  (F) ;  or 

(ii)     cases  already  decided ;  or 

(iii)     cases  that  are  impossible  or  degenerate. 

Consequently  it  follows  that  properly  quadruply  periodic  functions,  which 
are  uniform  and  involve  only  two  variables,  can  be  modified  as  to  their 
variables  so  that  they  have 

/I,  0,  X,  /i\ 

VO,  1,  V,  ft'} 
for  their  period-tableau. 

137.  Now  it  is  a  property  of  quadruply  periodic  uniform  functions,  on 
the  Riemann  theory,  that  (for  this  tableau)  the  relation 

X'-H 

(or  else  X  =  ^')  holds.     Further,  Appell*  has  proved,  by  analysis  and  reasoning 

quite  different  from  those  adopted  for  the  discussion  of  functions  on  a  Riemann 

*  Liouville,  4~  S^r.,  t.  vii  (1891),  pp.  157  sqq. 
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surface,  that  this  relation  holds  in  general  for  a  properly  quadruply  periodic 
uniform  function,  that  is,  by  change  of  the  variables  and  by  the  association  of 
appropriate  factors,  the  function  can  be  made  to  depend  upon  others  which 
possess  this  property.  But  under  both  theories,  the  property  emerges  from 
the  discussion  of  the  functions  themselves,  whereas  the  preceding  investigation 
deals  only  (or  mainly)  with  the  mere  transformation  of  the  periods ;  the 
property  apparently  cannot  be  deduced  at  this  stage  solely  from  the  preceding 
considerations. 

Just  as  was  the  case  with  the  triple  periodicity  when  the  period-tableau 
had  been  rendered  canonical,  so  here  also  we  can  infer  (without  any  reference 
to  a  property  X'  =  fi  or  X  =  /w/)  that  all  the  quantities  X,  X',  /*,  //  cannot  be 
wholly  real ;  and  in  the  most  general  case  they  will  be  complex  and  such  that 
neither  of  the  quantities  X'//x,  X///,  is  real.  The  course  of  the  argument  for 
the  inference  and  its  details  are  so  similar  to  those  in  the  earlier  discussion 
that  no  formal  exposition  will  be  made.  Moreover,  the  quantity  X//z,  is  not 
real,  nor  is  the  quantity  X'/// ;  both  statements  can  be  established  by  shewing 
that  the  contrary  event  would  lead  to  a  zero-period  for  commensurable  reality 
and  to  an  infinitesimal  period  for  incommensurable  reality. 

138.  One  difficulty,  however,  now  arises;  it  is  connected  with  the 
geometrical  representation  of  two  independent  complex  variables,  which 
has  already  been  discussed.  Putting  aside  for  the  moment  the  method  of 
representation  in  four-dimensional  space,  partly  because  of  the  difficulty  of 
framing  mental  pictures  in  such  a  region,  and  partly  because  the  representation 
does  not  by  itself  seem  to  retain  sufficiently  the  individuality  of  the  variables, 
we  have  the  representation  by  means  of  the  combined  points  in  the  2-plane 
and  the  /-plane. 

But  we  cannot  construct  a  region  in  the  ^-plane  and  a  region  in  the 
/-plane  that  shall  suffice  for  the  field  of  variation  of  z  and  z'  within  their 


periods.  Take  any  origins  in  those  planes;  in  the  ^-plane,  let  the  points 
a,  b,  c  represent  the  values  1,  X,  //,;  and  in  the  /-plane,  let  the  points  a',  b',  c 
represent  the  values  1,  X',  /// ;  and  complete  the  parallelograms  as  in  the 
figures,  so  that  the  points  a,  $,  7,  8  respectively  represent  the  values  X  +  /*, 
1  +  /*,  1  +  X,  1  +  X  -I-  ft,  and  similarly  in  the  /-plane.  No  one  parallelogram 
such  as  OaficO  is  sufficient  for  the  representation  of  z ;  for  there  is  a  portion 
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of  the  parallelogram  ObacO  not  included,  and  there  is  a  portion  of  the  paral- 
lelogram OcvybO  not  included.  The  double  parallelogram  OasybacO  is  not 
sufficient,  because  there  is  a  portion  of  the  parallelogram  Oa/3cO  not  included  ; 
moreover,  the  whole  plane  could  not  be  covered  once  and  once  only  by 
repetitions  of  the  double  parallelogram  keeping  unchanged  the  orientations 
of  the  sides.  In  the  figure,  the  parallelogram  OaficO  is  partly  excessive  and 
partly  deficient ;  for  the  interior  of  the  small  parallelogram  between  abt  by, 
a/9,  )8c  is  reducible  to  another  part  of  OaficO.  The  triple  parallelogram 
OaySacO  is  excessive  ;  for  much  of  its  area  (the  part  outside  the  parallelogram 
Oa/9cO)  is  "  reducible "  to  the  area  within  that  parallelogram,  and  also  the 
whole  plane  could  not  be  covered,  once  and  once  only,  by  repetitions  of  the 
triple  parallelogram  keeping  unchanged  the  orientations  of  its  sides. 

The  same  remarks  apply  to  the  /-plane,  in  connection  with  the  figure  as 
drawn. 

Thus,  neither  by  means  of  parallelograms,  nor  by  means  of  strips  in 
the  two  planes  of  reference,  is  it  possible  to  obtain  definite  unique  and 
complete  limited  fields  of  variation  for  z  and  z ',  that  shall  discharge  for 
quadruply  periodic  functions  of  two  variables  the  same  duty  as  is  discharged 
for  doubly  periodic  functions  of  a  single  variable  by  the  customary  period- 
parallelogram. 

But  by  taking  an  associated  two-plane  variation  of  the  real  variables 
x,  y,  x',  y',  the  deficiency  can  be  supplied  for  one  purpose.  This  representation 
is  as  follows*.  For  a  quadruply  periodic  function,  with  the  period-tableau 

/I,  0,  X,  M\ 

Vo,  i,  v,  & ' 

we  resolve  X,  /*,  X',  //  into  their  real  and  imaginary  parts,  say 

\  =  a  +  ib,     fi  =  c  +  id,     \'  =  a  +  ib' ,     p'  =  c'  +  id'; 
then  every  place,  differing  from  z,  z  only  by  multiples  of  the  periods,  can  be 

represented  by 

x  +  iy  +  p  +  r  (a  +  ib  )  +  s  (c  +  id), 

x'  +  iy'  +  q  +  r  (a  +  ib')  +  8  (c  +  id'). 

Take  two  planes,  one  of  them  to  represent  the  variations  of  y  and  y'  with 
reference  to  O'y  and  O'y'  as  rectangular  axes,  the  other  of  them  to  represent 
the  variations  of  x  and  x  with  reference  to  Ox  and  Ox  as  rectangular  axes. 
In  the  y,  y'  plane,  let  B  be  the  point  b,  b'  and  D  the  point  d,  d';  and  com- 
plete the  parallelogram  DO'BF.  In  the  x,  x  plane,  let  OA  =  1  and  OC . 
and  complete  the  square  COAE. 

Then  the  integers  r  and  s  can  be  chosen,  say  equal  to  /  and  *',  so  that 

the  point 

y  +  r'b  +  s'd,     y'  +  rb'+sd, 

»  For  this  suggestion  I  am  indebted  to  Professor  W.  Burnside,  who  communicated  it  to  me 

in  a  letter  dated  14  January  1914. 
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lies  within  or  on  the  boundary  of  the  parallelogram  O'BFD;  let  this  point 
be  Q.  Then  every  point,  which  is  equivalent  to  y,  y',  in  the  sense  that  its 
coordinates  are  y  +  rb  +  sd,  y'  +  rb'  +  sd',  is  equivalent  to  Q  and  lies  outside 
the  selected  parallelogram. 


•p 


O 


Again  the  integers  p  and  q  can  be  chosen,  say  equal  to  p'  and  q,  so  that 
the  point 

x  +  p'  +  r'a  +  s'c,     y  +  q'  +  r'a  +  s'c 

lies  within  or  on  the  boundary  of  the  square  OAEC;  let  this  point  be  P. 
Then  every  point,  which  is  equivalent  to  x  +  r'a  +  s'c,  y  +  r'a'  +  s'c',  in  the 
sense  that  its  coordinates  are  x  +  p  +  r'a  +  s'c,  y  +  q  +  r'a'  +  s'c',  is  equivalent 
to  P,  and  lies  outside  the  selected  square. 

It  follows  that,  in  connection  with  a  place  z,  z',  and  with  all   places 
equivalent  to  it  in  the  form 

z  +  p  +  r\  +  s/j,,     2'  +  q  +  r\' 


we  can  select  a  unique  point  Q  within  the  y,  y'  parallelogram,  and  then 
associate  with  it  another  unique  point  P  within  the  x,  x  square.  We  take 
the  point-pair  QP  as  representative  of  the  whole  set  of  places  that,  in 
the  foregoing  sense,  are  equivalent  to  z,  2';  it  is  given  by  the  specially 
selected  place 

z  +  p  +  r'\  +  s'fj,,     z'  +  q'  +  r'\' 


Uniform  triply  periodic  functions  in  general. 

139.  It  is  known  (Chap,  v)  that  a  uniform  function  f(z,  z'\  which  can 
have  poles  and  unessential  singularities  but  which  has  no  essential  singularity 
lying  within  the  finite  part  of  the  field  of  variation,  can  be  expressed  in  the 
form 


where  <f>(z,  /)  and  -fy  (z,  z)  are  everywhere  regular  within  the  finite  part  of 
the  field  of  variation. 
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We  shall  therefore  proceed  from  this  result,  specially  for  the  purpose  of 
deducing*  some  initial  properties  of  triply  periodic  functions  that  are  uniform. 
We  denote  the  period-pairs  by  the  tableau 

/I.  0,  /*\ 
M>,  1,  n')' 

Now  because 

/(*  +  1,O  =/(*,*'). 
and  because  the  functions  <£  (z,  z')  and  ifr  (z,  z')  are  regular,  each  of  the  equal 

fractions 


<f>  (z,  z')  i/r  (z,  z) 

derived  from  the  equation  expressing  the  1,  0  periodicity  of/,  is  devoid  of 
zeros  and  of  poles  and  of  unessential  singularities  for  finite  values  of  the 
variables  :  hence,  as  in  §  79,  the  common  value  of  the  fractions  is  of  the  form 

****>, 

where  g  (z,  z')  is  a  regular  function  of  the  variables.     Consequently 
<f>(z  +  l,  z')  =  <f>  (z,z)  &*•*  \ 
TJr(z  +  l,z')=y>  (z,z')e^'^  )  ' 
Similarly,  through  the  0,  1  periodicity  of/,  we  have  the  relations 


where  also  h  (z,  z)  is  a  regular  function  of  the  variables. 

In  order  that  the  two  sets  of  relations  may  coexist,  we  must  have 
<f>  (z  +  1,  z  +  1)  =  </>  (z,  z) 

<f>(2  +  l,z'+l)  =  4>  (Z,  Z 

and  similarly  for  i/r  (z,  z')  ;  therefore 

g(z,z'  +  l)-g  (z,  z)  =  h(z  +  l,z')-h  (z,  z'\     (mod.  2m). 
Let 

g(z,z'  +  l)-g  (z,  z)  -  2kiri  =  h  (z  +  1,  /)  -  h  (z,  t  )  - 

where  k-  I  is  an  integer:  manifestly,  either  k  or  I  could  be  taken  equal  to 
zero  without  loss  of  generality.     Now  suppose  a  function  X  (t,  *')  determined 

such  that 

\(z+l,z')-\  (z,  z)  =  g  (z,  z)  -  2A*nz  I 

\(z,z'+I)-\  (z,  z')  =  h  (z,  z')  -  Miriz  }  ' 

which  two  equations  are  consistent  because  of  the  foregoing  relation  between 
g  and  h.     If  then 


*  This  particular  investigation  follows  the  earlier  sections  of  Appell's  memoir  already  qooted. 
§137. 
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z      ^- 

(    *>- 


where  the  functions  fa  and  ^  satisfy  the  relations 

fa  (z  +  1,  z')  =  fa  (z,  z'}  e*kniz'  |        ^j  (z  +  1,  /)  =  ^  (/,  /)  e2*^ 

The  function  f(z,  z'}  under  consideration  has  /x  and  //  for  a  third  pair  of 
periods.     Proceeding  as  with  the  other  pairs  1,  0  and  0,  1,  we  have 


0!  (Z,  Z')  ^  (Z,  Z) 

where  m  (z,  z)  is  a  regular  function  throughout  the  domain.     By  the  earlier 
relations  which  are  satisfied  by  ^  and  •^r1,  and  from  the  relation 


_ 


we  find 

and  similarly 


ra  (z  +  1,  z')  =  m  (z,  z')  +  2-iri  (a.  +  kp!)  ; 

m  (z,  z'  +  1)  =  m  (z,  z')  +  2-jri  (@  +  Ifi)  ; 
where  a  and  ft  are  integers.     Let 

m  (z,  /)  =  M  (z,  z')  +  2,-iri  (a  +  kp!)  z  +  2-Tri  (ft  +  Z/u-)  /, 

M(z+l,  z')  =  M  (z,  z),     M  (z,  z'  +  l)  =  M  (z,  z)  ; 
then  both  </>j  and  i/rx  satisfy  the  relations 


so  that 


,')  =  ^  (Z,  z')  e2fi( 

where  M(z,  z')  is  periodic  with  1,  0  and  0,  1  for  period-pairs,  and  a,  ft,  k  —  I 
are  integers. 

The  triple  theta-  -functions. 
140.     The  formally  simplest  cases  arise  when  we  take 

k=0,     1  =  0,     a  =  -2,     /3  =  -2,     M  (z,  z")=-  2m  (p  +  (*'), 

and  when  we  require  that  the  functions  shall  be  only  triply  periodic  and 
must  not  be  quadruply  periodic.     Then 


^(z+/J,,Z+  //)  =  ^  (z,  /)  e-a-iW+a 

which  (as  will  appear  presently)  are  equations  characteristic  of  functions  that 
are  triply  periodic  actually  (or  save  as  to  a  factor). 
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Without  enquiring  into  the  comprehensiveness  of  this  set  of  functions 
*b(z,  z'),  we  see  that  a  large  class  of  functions,  which  are  strictly  periodic  in 
three  pairs  of  periods,  can  be  expressed  as  quotients  of  these  pseudo-periodic 
functions.  Even  at  the  risk  of  a  little  confusion  (because  the  title  "  triple 
theta-  function  "  has  hitherto  been  assigned  to  uniform  functions  of  three 
variables  which  are  similarly  pseudo-periodic  in  six  period-pairs),  it  will  be 
convenient  to  call  certain  functions,  satisfying  relations  similar  to  those 
satisfied  by  ^  (z,  z'),  triple  theta-  functions. 

We  now  proceed  to  a  more  detailed  consideration  of  their  simplest 
properties,  obtaining  the  above  characteristic  equations  in  a  different  manner. 

141.  WTe  denote  by  1,0;  0,1;  /*,  fi',  the  period-pairs  in  the  variables 
z,  z'.  Owing  specially  to  the  first  two  period-pairs,  we  are  led  to  consider 
functions  expressible  in  extended  Fourier-series  in  the  form 

0(z,  z)  =  2  I 


-00  -00 


Here  a  and  a  are  constants,  taken  to  be  integers  ;  m  and  n  are  integers, 
ranging  from  —  oo  to  +  QO  independently  of  one  another  ;  and  the  constant 
coefficients  amn  are  supposed  to  be  such  as  to  secure  the  absolute  convergence 
of  the  double  series. 

We  cannot  at  once  declare,  from  the  indices,  that  a-  and  <r  are  0  or  1, 
each  of  them.  Thus,  if  a  were  2,  we  could  substitute  zero  for  it  by  changing 
m  into  m  —  1,  so  far  as  the  variable  part  of  the  term  is  concerned  ;  but  the 
change  could  not  necessarily  be  made  in  the  coefficient,  for  there  is  no  know- 
ledge of  the  way  (if  any)  in  which  amn  contains  a-  or  </.  But  we  have 


and  so  we  can  infer  that,  so  far  as  a-  and  a  are  concerned,  all  the  possibilities 
are  covered  by  taking  <r,  a  =  0,  1  in  any  combination  :  that  is,  four  cases 

arise  through  this  source  alone. 

142.     Our  function  0  (z,  z'}  is  to  have  /t  and  /A'  as  periods  or  pseudo- 
periods  ;  so  we  form  0  (z  +  //.,  z  +  //),  which  is 


Adopting  the  usual  process  for  dealing  with  the  periodicity  (actual,  or  save 
as  to  a  factor)  of  a  uniform  function,  we  compare  the  coefficients  of  terms  in 
0(z,  z')  and  0(z  +  p,  /  +  /*');  and  different  possibilities  occur,  according  to 
the  different  methods  of  grouping  the  terms.  We  definitely  choose  (for 
reasons  that  will  appear  very  soon)  to  group  the  term  in  0  (s  +  p.,  s'  +  p.  ). 
which  involves  amn,  with  the  term  in  0  (z,  z'),  which  involves  OM+..I+I.  As 


F. 


(„    ,\_/»  - 

(z,  z  )  =  2,2,am+iin+i  e 

16 


242  TRIPLE  [CH.  VIII 

we  have 


6  (z  +  p,  z  +  /i')  =  Be-*****  6  (z,  z'\ 
if 

'  =  Ba 


m+l>n+1, 

where  B  is  taken  to  be  a  constant,  independent  of  m  and  n.     Let 

g  —  gi*^   g'_gi,rtfi'. 

and  take  new  quantities  cmn,  connected  with  the  quantities  amn  by  the 
relation 

n        _  ,, 
amn  —  °m 

then 


say.     The  pseudo-periodicity  of  0  (z,  z)  is  now  exhibited  in  the  property 

0  (a  +  yu,  /  +  /*')  =  Ae-**^-*^')  6  (z,  z). 
Further,  let 

A  =  e~"ix  =  (-!)-*; 

the  difference-equation  for  the  quantities  cmn  becomes 

—  0  —  irtA  ft 
mn  —  ^BH-i.n-H* 

Having  regard  to  the  form  of  this  relation,  we  take 

f>       _  aa+ni  (pm+p'n)  +0?  (m—  n)  M-o«  (m—  n)  *+... 
^  ^ 


the  difference-equation  then  is  satisfied  if 

p  +  p  =  \, 

and  there  is  no  restriction,  beyond  the  requirements  that  secure  the  con- 
vergence of  B  (z,  z'),  upon  the  function  <j>.  Accordingly,  the  form  of 
0  (z,  /)  is 

8  (z,  z)  =  22  (-  l)"p+^»'  q  <»m+<r»s  ?'W<r'>*  q>(m-n)  e<v*+*™+v*+*">*v  . 
Also,  p  and  p  always  will  be  made  integers  —  either  0  or  1  ;  hence 
A  =    -  1-*  =    -  1 


and  so  the  characteristic  equations,  connected  with  period-increments  of  the 
variables,  are 


These  results,  and  all  results  connected  with  period-increments  of  the  variables, 
are  included  in  the  formula 

?,  z  +  a/jf  +  7) 


where  a,  £,  7  are  independent  integers. 
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Manifestly,  the  integers  p  and  p'  can  be  restricted  to  the  values  0  and  1 
independently  of  one  another.  When  it  is  necessary  to  put  p,  p,  o,  a  m 
evidence  as  magnitudes  occurring  in  6  (z,  z'},  we  shall  denote  the  function  by 

fi  (P>  P'  Z  \ 
\<r,  <r',  z')  ' 

143.  Before  proceeding  with  any  development  of  the  properties  of  these 
functions  0,  it  is  convenient  to  indicate  the  reason  for  the  selected  grouping 
of  the  terms  in  the  comparison  of  6  (z  +  p,  z  -f  /u')  and  B(z,  z).  As  already 
stated,  some  grouping  of  terms  has  to  be  made  under  the  method  adopted ; 
and  the  simplest  grouping  would  compare  the  term  in  6  (z  +  /*,  z'  +  p  ),  which 
involves  amn,  with  either  one  or  other  of  the  terms  in  6  (z,  z'),  which  involve 

Suppose  that  a  difference-equation  is  established  between  a*,*  and 
Om+^n-  all  the  following  argument,  mutatis  mutandis,  holds  for  the  alternative 
supposition  of  a  difference-equation  between  amn  and  amin+,.  Let  it  be 


When  there  is  no  other  difference-equation  between  the  coefficients,  (in 
particular,  when  there  is  no  relation  between  amn  and  amin+1),  we  take 


amn  =  c 
and  then 


so  that 

The  function  becomes 

*£^  / 


The  aggregate  of  all  the  terms  in  the  double  series  for  one  and  the  same 
value  of  n  is  (with  the  restrictions  as  to  integer  values  />f  p  and  tr)  a  single 
theta-function  of  z  alone  :  and  so  it  becomes 


0o  (*)/.  (*')  +  ft  (*)/,  (O  +  0*  (*)/»  (*')  +  *•  (*)/>  ( 

where  /0  (z'\  /,  (z'\  /,  (z'},  f3  (/)  are  functions  of  z  alone.  It  thus  becomes  the 
sum  of  four  resoluble  products,  each  of  two  factors  :  and  each  factor  involves 
only  one  variable.  The  case  is  limited  in  generality. 

A  similar  result  ensues  when  we  assume  a  grouping  which  compares 
with  am+r,n  and  excludes  at  the  same  time  a  grouping  which  compares 
with  aTOin+«,  where  r  and  s  are  any  integers. 

Further,  we  cannot  have  two  distinct  sets  of  periods  for  the  case  when 
there  is  only  a  single  grouping  of  terms.     For  otherwise,  we  should  have 
Bamn  e<»»-HD*v»+e»-Hr"r*'  =  flm+1  n 

=  Ra^  e<*»+«'"+  **+*"*', 

1ft—  2 
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for  all  values  of  m  and  n  :  hence 

X  =  fi  (mod.  1),      V  =  fi  (mod.  1), 

so  that,  when  account  is  taken  of  1,  0  and  0,  1  as  period-pairs,  \  and  X'  are 
effectively  the  same  as  JJL  and  p. 

On  the  other  hand,  when  there  is  a  double  grouping  of  terms,  so  that  amn 
is  compared  with  am+1>n  in  one  of  the  groupings  and  with  aTO>n+1  in  the  other, 
we  have  one  period-pair  for  the  first  and  another  period-pair  for  the  second  : 
this  is  the  case  with  the  double  theta-functions,  which  are  quadruply  periodic 
(actually  so,  or  save  as  to  a  period).  Let  the  difference-equations  be 

Bamn 


for  all  values  of  m  and  n.     Then 


Q  (2m+<r)  iri  (fi+A)  +  (Zii+a1)  jri  ftf'+A')  +2ir«fi' 


and 

«*»+,,«+!  =  (7otn+1 

Q  (2»n+<r)  Jrt  (A+M)  +  <2n+<r')  irt  <A'+M'  )  4  2fftA 


for  all  values  of  m  and  n  ;  hence 

27n\  =  ^Tri/jf  (mod.  27rt), 

or,  having  regard  to  the  existence  of  the  period-pairs  1,  0  and  0,  1,  we  infer 
the  relation 

X  =  /, 

the  well-known  condition  in  the  Riemann  theory. 

Any  other  double  grouping  of  terms  gives  rise  to  quadruply  periodic 
functions.  Consequently  when  there  is  a  question  of  dealing  only  with  triply 
periodic  functions,  there  can  be  only  a  single  grouping.  When  the  grouping 
is  such  as  to  affect  only  one  of  the  suffixes  in  amn,  we  have  seen  that  the 
resulting  function  is  composite  and  can  be  resolved  into  a  finite  number  of 
sums  of  products  of  simpler  functions.  Accordingly  the  grouping  must  be 
such  as  to  affect  both  the  suffixes  in  amn.  The  simplest  difference-equation 
of  this  kind  connects  am,+lin+1  with  am>n:  and  so  this  is  the  grouping  which 
has  been  chosen. 

144.     We  have  taken  our  triply  periodic  function  in  the  form 

6  (Z,  /)  =  22  (-  1)««P+V  q("»+<**  ^(»+<r-)«  <£  (m  -  n)  g(»»+<Dw«+<»»-Hr'),ru'  . 

and  we  know  that,  save  as  to  a  simple  factor,  at  the  utmost,  6  (z,  z'}  has 
1,0;  0,  1  ;  fi,  //  ;  for  its  period-pairs,  whatever  be  the  form  of  the  coefficient 
$  (m  —  n).  The  preceding  discussion  has  indicated  the  reason  for  the  choice 
that  ultimately  leads  to  the  construction  of  the  coefficient  :  but  some  special 
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cases  have  to  be  noted  and  rejected  from  the  class  of  triply  (and  only  triply) 
periodic  functions. 

I.  Let  <f>  (m  -  n)  =  1.     Then 

0(Z,  Z')  =  {2  (-  l)"H>^(»«-Mtg(»m-M'r«j  {£  (-  l)"oy«n+*'>«ew»+«').i«'l 

that  is,  6  (z,  z')  is  the  product  of  two  single  theta-functions  ;  and  the  period- 
pairs  are 

for  z,     1,  fji,  0,  0] 

<     0,  0,  1,  M'J  ' 
that  is,  6(z,  z')  becomes  a  resoluble,  but  quadruply  periodic,  function. 

II.  Let  <f>(m-n)  =  e1**  (m~n).     Then 

0  (z,  z')  =  {2  (-  l)"KP+«>  g(»»+<r)'  e<sm+<r),ru}  {£  (_  i)n<p'-*y  un**')'  ^an-tV)^  . 

we  have  the  same  conclusion  as  in  the  preceding  case.    The  function  6  (z,  /) 
is  not  a  proper  triply  periodic  function. 

III.  Let 


where  K  is  independent  of  m  and  n.  Then  it  is  easy  to  prove  that,  save  as 
to  a  factor,  9  (z,  z1}  has  four  period-pairs,  viz. 

for  z,     1,  0,  /£+«,     -K  \ 

Z',       0,1,      —KyU'  +  K) 

the  addition  of  the  third  and  the  fourth  of  the  pairs  giving  the  period-pair 
fi,  //.  In  that  case,  6  (z,  z'}  is  a  proper  quadruply  periodic  function,  being  a 
non-degenerate,  double  theta-function  ;  it  is  not  a  function  which  is  triply 
(but  only  triply)  periodic. 

Accordingly,  <f>(m  —  n)  may  not  have  any  one  of  the  three  preceding 
forms,  nor  any  combination  such  as 

giria  (m—n)  +i*ir»  (am-Hr—  zn—  «•')  * 

in  order  that  the  function  may  be  only  triply  periodic.  But  any  other  form 
of  (f>  (m  —  n)  is  admissible  provided,  of  course,  that  it  is  such  as  to  secure  the 
absolute  convergence  of  6  (z,  z'}. 

If,  in  particular,  for  any  one  of  these  admissible  forms,  <£  involves  a  and  <r 
so  that 

<£  (m  —  n)  =  a  function  of  2m  +  <r  —  (2n  +  </), 

then  it  is  easy  to  prove  that 
P 


'  P'>  z\-< 

,>7 


0(p>    /  ' 

\<r,  <r  +2,  z' 

thus  furnishing  an  additional  reason  for  restricting  the  values  of  <r  and  <r'  to 
0  and  1,  independently  of  each  other. 
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145.  One  remark  may  be  made  at  this  stage  as  to  the  so-called  addition- 
theorem  for  the  theta-functions.  Thus  it  is  possible  to  express  the  product 
of  four  double  theta-functions  in  terms  of  sums  of  products  of  four  double 
theta-functions  of  other  arguments  :  and  it  is  possible  to  express  the  product 
of  a  double  theta-function  of  ^  +  22,  zj  +  z%  and  a  double  theta-function  of 
z-i  —  zz,  Zi  —  z2',  in  terms  of  double  theta-functions  of  zlt  Zi  and  of  z2,  z£.  In 
the  purely  arithmetical  establishment  of  this  theorem,  relations 


for  arguments,  parameters,  and  integer-indices  of  terms,  are  adopted  (requiring 
that,  for  parameters,  ^  +  cr2  +  <r3  +  cr4  is  an  even  integer,  and  so  on)  :  and 
then 

2/i'  =  S/U.,        Si/  =  Sl>, 

V2  =  2/"2,     V"'  =  2/"/,    s"'2  =  2"2- 

The  last  equations  allow  the  transformation  of  a  product  of  four  coefficients 
such  as 

0K  (m—n+c)  2 

into  the  product  of  other  four  like  coefficients  :  and  so  renders  the  addition- 
theorem  possible.  But  except  for  coefficients  that  have  this  quadratic  index, 
the  transformation  cannot  be  effected  :  for  instance,  it  could  not  be  effected 
for  coefficients  such  as 


Consequently,  we  are  not  to  expect  an  addition-theorem  for  our  triply  periodic 
function  similar  to  that  possessed  by  the  double  theta-functions. 


The  sixteen  triple  theta-functions. 

146.     Coming   now   more   specially  to   the   detailed   properties  of  the 
functions  denoted  by 


we  have  seen  that,  when  p  and  p  are  restricted  to  be  integers,  it  is  sufficient 
to  take  for  each  of  them  either  0  or  1.  Further,  the  actual  values  of  <r  and 
a  in  the  coefficients  of  the  variable  parts  of  the  exponential  terms  would  not 
be  of  importance  as,  owing  to  their  linear  occurrence,  they  would  (if  changed) 
affect  only  a  factor  common  to  the  whole  series;  but  they  occur  in  the 
coefficient  in  each  term  and  the  occurrence  is  not  linear.  We  have  seen  that 
a  large  class  of  these  functions  6  is  selected  from  the  whole  body,  by  assigning 
to  er  and  <r'  the  values  0  or  1  independently  of  one  another  ;  but  it  must  be 
noted  that  such  an  assignment  of  value  is  a  distinct  limitation  upon  the  full 
generality  of  the  functions. 
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Suppose  then  that  the  values  indicated  are  assigned  to  p,  p',  a,  <r' ;  as 
there  are  two  possibilities  for  each  of  the  four  parameters,  there  are  sixteen 
functions  in  all.  It  is  convenient  to  shorten  the  symbols  of  the  functions': 
and  so  we  write* 

0,   0,  Z\_a    _<?•<?„    ^4m2^/4n! 
0    z 

,  /O,  0,  z 

*Uo,  / 


0/0,   °>   Z\=        =22        4m2    ,(2n  + 
\0,   1,  z) 

>  °>  2\  =  e3  =2Sar^2m+1)2 

fi    -  11  /_  I  \m  „  04 

^~iZ(        r9 


.   0,  z\0f  == 
,  0,  z'l 


0,  1,  s 

1,  0, 
I,    1,   -2 


0/0,   1,  *\^  = 

\0,  0,  zj 


i  0,  ^ 


,     , 
0,  1, 


vo,  o, 


'  0   ^-^" 

.  J-    .. 


coefficients  ar. 
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where,  throughout,  r  denotes  m  —  n,  and  the  coefficient  ar  is  an  abbreviation 
for  <j>(m—n,  cr,  cr')  in  the  respective  cases. 

The  law  that  m  and  n,  when  they  occur  in  the  coefficients,  must  occur  in 
the  combination  m  —  n,  secures  the  periodicity  (actual,  or  save  as  to  a  factor) 
of  the  functions :  thus  it  is  essential.  As  will  be  seen  later,  another  limitation 
will  be  imposed  so  as  to  secure  the  oddness  or  the  evenness  of  each  of  the 
sixteen  functions ;  but  the  limitation  is  conventional,  not  essential.  In  the 
meanwhile,  we  note  that  cr  and  cr'  are  the  same  for  the  set  00,  04,  08,  012; 
likewise  for  the  set  01}  05,  09,  013',  for  the  set  02,  06,  0W,  014;  and  for  the  set 
03,  0?,  0ii,  0i5-  Let 

<f>  (m  -  n,  0,  0)  =/  (m  -  n)  =f  (r) 

<f>(m  —  n,Q,  l)  =  h(m  —  ri)  =  h  (r) 
cf>(m  —  n,  1,  1)  =  k  (m  —  n)  =  k  (r)  , 
then  the  typical  coefficient  ar  is 

f(r\  for  00,  04,  08,012 
g(r),  ...0,,  05,  09,013 
h(r),  ...  02,  06,  010,  014 
k(r),  ...  03,  07,  0U,  015 


Even  functions :   Odd  functions. 

147.  It  is  important  to  know  the  conditions  that  will  allow  any  (and,  if 
so,  which)  of  these  functions  to  be  either  odd  or  even  in  their  arguments. 
We  have 


0(—Z,  —  z')  = 


where 


ar  =  <f>  (m  —  n,  <r,  <r'). 
Let  new  integers  m'  and  n  be  chosen  so  that 

m  +  m  +  &  =  0,     n  +  n'  +  <r  =  0 ; 
then 

0  (—  z,  —  /)  =  (— 

But 

0  (Z,  Zf)  = 

where 

cr  =  <£  (m'  —  n',  a,  <?'). 

In  order  to  compare  0 (- z,  - z)  with  0 (z,  z'),  we  take 
(f>  (mr  -  n,  <r,  <r')  =  <f>  (m  —  n,  <r,  </) ; 
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and  then 


that  is,  0  (z,  z")  then  is  even  when  pa-  +  pV  is  even,  and  6  (z,  z1)  then  is  odd 
when  po-  +  p'a'  is  odd. 

Thus  the  imposition  of  the  condition  upon  <£  secures  the  evenness  or  th. 
oddness  of  the  functions.  As  regards  the  expression  of  the  condition,  let 

m'  —  ri  =  —  r, 
so  that 

m  —  n  =  r  —  <r  +  a'  \ 
the  condition  is 

<f>  (—  r,  <r,  a)  =  0  (r  —  0  +  <r  ,  <r,  </). 

To  modify  the  expression  of  the  condition,  let 

<j>  (t,  a;  </)  =  ^  (2«  4-  <r  -  ff,  a,  </), 
where  ^  is  a  new  form  of  coefficient  ;  then  the  condition  is 

TJr(-2r+<r-  </,  (T,  a)  =  >/r  (2r-  <r  +  a',  <r,  <r') 

shewing  that  >/r  is  an  even  function  of  the  first  of  its  three  arguments.'    This 
is  the  necessary  and  sufficient  condition,  that  each  of  the  functions  6  (: 
should  be  either  odd  or  even. 

One  very  important  class  of  functions  is  provided  by  limiting  the  co- 
efficients i/r  still  further.  Let  it  be  assumed  that  the  function  ^  is  a 
function  of  its  first  argument  only,  so  that  the  typical  coefficient,  which 
was  (f>  (m  —  n,  <r,  </),  is 

A/T  (2m  -  2n  +  o-  -  <r'\ 

where  ^  is  now  an  even  function  of  its  only  argument  2;n  —  2n  +  <r  —  <r  :  the 
parameters  <r  and  a  enter  into  the  coefficient  solely  through  their  occurrence 
in  this  argument.  If  then  by  any  change  in  the  function  6  (z,  /),  such  as  an 
increment  of  the  arguments,  the  parameters  a-  and  a'  are  increased  or  are 
decreased  by  the  same  integer,  the  coefficient  \Jr  is  unaltered. 

It  may  be  noted  that  the  double  theta-functions  arise  from  one  particular 
case  of  this  last  law,  viz. 

•Jr  =  «(2»»-2n+<r-<»')t. 

Other  simple  laws  can  be  constructed,  subject  always  to  the  requirement  of 
convergence;  for  our  immediate  purpose,  we  have  also  the  requirement  of 
merely  triple  periodicity. 

148.  Before  the  final  postulation  of  the  aggregate  of  conditions  and 
limitations  upon  the  coefficients,  consider  any  function  0(z,  /),  which  is  triply 
periodic  but  not  otherwise  limited,  so  that  it  is  mixed  as  to  a  quality  of 
oddness  or  evenness.  Let 

E  (z,  z')  =  6(z,z')  +  0(-z,-  /),     0  (*,  /)  =  6  (z,  z')  -0(-e,-  *'), 
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so  that  E  (z,  z')  is  certainly  an  even  function,  and  0  (z,  z}  is  certainly  an  odd 
function  ;  and  let  the  series-  expressions  for  E  and  0  be 


t2| 
&  J    " 


E  (z,  /)  =  22  (—  m  n 

Q  iz   z'\  _  ££  /       l\mp+np'  I 

Then  substituting  for  6  in  the  definition  of  the  function  E,  and  denoting  by 
<*>m,n  (as  at  first)  the  customary  part  of  the  coefficient  of  the  typical  term  in  0, 
we  find 

"'m,  n  =  Q"m,  n   <   \       ••-  A  ^—  m—  a,  —n—a1  • 

Consequently 

l^m—a,  n—  J  =  am—  <r,n—  a7  +  ( 

K—m,—n  =  (l—m,—n    '    \       *•/  & 

and  therefore 

lC—m,  —n  ==  \       J-  /^  *  in—  a,  n—a1  • 

Similarly,  we  have 

'—  •  m,—  n  ==        \       If  ^m—<r,n~a'- 

Moreover,  by  analysis  that  is  similar  to  the  analysis  used  in  establishing 
the  earlier  condition  that  a  function  should  be  odd  or  even  (and  not  mixed), 
we  have 


_  ]\m'p+n'p'  £       ,  ,_     Q  (2tn'+<r)s 

'     '  o(2m'+<r>2  gMwi'+tr')2  g(2W»'+<r)»riz+(2n'+<r')irir' 


Similarly,  we  have 


Consequently,  even  when  the  initial  function  0  (z,  z'}  is  mixed  as  regards  its 
quality  of  oddness  or  evenness,  we  can  deduce  (by  appropriate  combinations) 
triply  periodic  functions  which  definitely  are  odd  or  definitely  are  even.  We 
therefore  have  said  that  the  limitations  imposed  upon  the  coefficients  in  6,  to 
secure  the  oddness  or  the  evenness  of  the  function,  are  conventional  and  are 
not  essential. 

Effect  of  half-period  increments  of  variables. 

149.  The  law  of  reproduction  of  the  general  function  6  (z,  z'),  when  the 
arguments  are  increased  by  any  combination  of  integer  multiples  of  the 
periods,  has  already  been  given.  We  proceed  to  consider  the  laws  of  changes 
among  the  functions  6  (z,  z'),  when  the  arguments  are  increased  by  linear 
combinations  of  half-periods  :  and  these  have  two  forms  according  as  the 
typical  coefficients  in  the  series  are  taken  to  be  <f>  (m  —  n,  a-,  cr')  in  general  or 
T/T  (2m  +  a-  —  2n  —  <r')  less  generally,  excepting  from  the  latter  the  single  case 
when  the  expression  for  i/r  gives  quadruply  periodic  functions. 
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I.     Let  the  coefficient  in  6  be  <J>  (m  -  n,  <r,  v\     We  have 

e(p>  p/*  + 

W,  or',      / 

>      z 


With  these  half-period  increments,  the  members  of  the  set 


are  interchanged  among  one  another,  as  also  are  the  members  of  each  of 

the  sets 


the  law  of  interchange  being  the  same  as  that  given  in  the  first  four  columns 

of  the  table  on  p.  254. 

Further,  let  ^  (p'  P,'  *,  ]  denote  the  value  of  d  (p>  p'  *,]  when,  in  the 
\<r,  o-  ,  //  V<r,  a  ,  Zl 

latter,  we  take  <f>(m  —  n,  a-  —  1,  a'  —  1)  as  the  typical  coefficient  in  place  of 

<f>  (m  —  n,  <T,  a-').     Also,  let 

N  =  iri  (z  +  z')  +  {in  (n  +  fi'  ). 
Then  we  have 


,    p,    Z 

<r',  z' 
P>  2 

11 
<T,  a',  z' 


•{**J\ 

P',* 


P 

'  + 
P 


It  therefore  follows  that,  with  the  general  coefficients  adopted,  there  is  no 
interchange  of  the  functions  0  (z,  z'}  among  one  another  ;  they  change  into 
other  triply  periodic  functions  ^  (z,  z')  with  different  general  coefficient*. 

There  are  corresponding  laws  of  change  for  the  functions  ^  (z,  A  when 
the  arguments  are  increased  by  linear  combinations  of  half-periods,  into  the 
functions  0  (z,  z')  :  this  reciprocal  property  being,  of  course,  due  to  the 
periodicity  of  6  (z,  z'}  and  of  ^  (z,  /). 
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It  is  to  be  noted  that,  in  all  these  changes,  the  quantity  <r  —  a  is 
unchanged :  so  that,  when  the  coefficient  ^>(m  —  n,  <r,  cr')  is  specialised  into 
•\/r  (2m  +  cr  —  2n  —  er'),  the  functions  ^  (z,  /)  are  the  same  as  the  functions 
6  (z,  z'}.  The  functions  6  (z,  /)  would  then  interchange  for  all  these  half- 
period  combinations ;  these  laws  of  interchange  will  be  given  in  the  table 
(p.  254). 

Again,  we  have 


/ 


p.  * 

*',* 


cr, 


cr,  cr'  + 1, 


2, 


e(P*     P'    >*\       -(-IY 

"V    Cr'+2,    Z') 


r,  cr,  z 

p,  p,  z 

T,  cr',  z 

P>   P  >  z 
a,  cr',  z 


y, 


where  0+  (p>  p,>  Z\  ,   0-  (p'  p;  Z]  ,  0-  (?•  p,'  *}  ,  6+  (*  ^  *)   are  derived 
Vcr,  cr  ,  z  J  Vcr,  a  ,  z  J  \cr,  cr  ,  sf  )  \<r,  (T  ,  Z  J 

from    6  (p     /    ,)  by  changing   its   typical   coefficient  <f>  (m  —  n,  cr,  cr')  into 

\cr,  cr  ,  z  I 

<f>  (m  —  n,<r—l,  cr'),  <£  (m  —  n,  cr,  <r'—  1),  <f>(m  —  n—  1,  cr,  cr'),  c/>  (m  —  n  +  1,  cr,  cr'), 
respectively,  all  these  functions  0+,  0~,  @+,  @~  being  triply  periodic.     Also 


e 


-fp,  P> 

cr,    cr', 


a(p,   p,  Z  +  /M\       , 

0  •         '       =(~ 

Vcr,   cr,        z      ) 

0(P>P;  /    \=(-iye-*<*-**'®+(P'  P;  z]\ 

\{T,  cr',  z'  +  ///  Vo",    «"',   //J 


II.  Let  the  coefficient  in  0  be  -«/r  (2wi  +  cr  —  2n  —  cr'),  where  i/r  is  any  even 
function  of  its  argument  except  a  constant  or 

n  (2m+(r-  2n— <r')  * 
/*  ' 

always  provided  that  the  series  converges.  Then  the  sixteen  functions 
0  (z,  z')  range  themselves  into  two  sets,  the  members  of  each  set  interchanging 
with  one  another  for  half-period  increases  of  arguments,  as  in  the  first  eight 
columns  of  the  table  (p.  254). 

III.  Let  the  coefficient  in  0  be  a  special  case  of  the  last,  so  chosen  that 

i/r  (2m  +  cr  -  111  -  cr')  =2><«m-Hr-»i-«')« 


where  there  are  limitations  upon  the  real  parts  of  /*  +  K,  //  +  «,  /*/*'  +  «  (/tt  +  /A') 
necessary  to  secure  the  convergence  of  the  functions  0. 


)  n  ~\ 
)  ^  }  ' 
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The   sixteen  functions  are  now  quadruply  periodic  (being   the  double 

theta-functions):    when  we  write 

OH  =  /*  4-  *,     «ia  =  —  *,     o-a  =  fi  4-  K, 
the  four  pairs  of  periods  and  pseudo-periods  are 

for  z,     1,     0,     a,,, 
y      0      1      n 

*  ,          V,  A,          "ll. 

The  three  pairs  of  periods  for  the  triple  theta-functions  are 
for  z ,     1,     0,     (an  4-  ««  =) 
/,     0,     1,     (a^a-B 

As  already  stated,  the  first  four  columns  in  the  table  give  the  laws  of 
interchange  for  half-period  increments  when  the  coefficients  in  the  triple 
theta-functions  are  quite  general ;  the  first  eight  columns  give  the  laws  of 
interchange  for  half-period  increments  when  these  general  coefficients  are 
limited  so  as  to  secure  that  the  triple  theta-functions  are,  each  of  them,  either 
an  odd  function  or  an  even  function  of  its  arguments ;  and  now  we  add  the 
result  that  the  sixteen  columns  give  the  laws  of  interchange  for  half-period 
increments  when  the  coefficients  are  further  specialised  so  as  to  give  rise  to 
double  theta-functions. 

150.  With  the  definitions  just  given  for  a,,,  als,  aw,  we  write 
L  =  iriz  4-  \  iri  (fi  +  K)  =  iriz  4-  i  7n'an 

M  =  iriz'  +  %iri  (//  4-  AC)  =  iriz'  +  J  iria^ 
N  =  iri  (z  4-  /)  4-  \iri  (p  4- /*')  =  iri  (z  4- z')  +  ±Tri (a,,  4-  2a,, 
and  then  the  table  is  as  on  the  next  page. 

151.  Of  the  sixteen  functions,  whether  they  are  the  general  properly 
triply  periodic  functions  or  the  more  special  quadruply  periodic  functions,  six 
are  odd,  viz.  07,  0U,  06,  010,  0,,,  Ou;  and  the  remaining  ten  are  even. 

The  table  enables  us  to  deduce  a  number  of  irreducible  zero-places  for 
the  functions,  whether  triply  periodic  or  quadruply  periodic,  from  the  feet 
that  the  odd  functions  vanish  at  0,  0.  These  zero-places  are  given,  say  for 
any  function  00,  by  noting  that 

00  (z  4-  £A*  +  i,  z  4-  £/*')  =  07  (*,  *0» 

so  that  z  =  %n  +  k,  z'  =  \p  is  a  zero  of  00  {z,  z'\  and  so  for  the  others  in  turn. 
The  whole  set  thus  deducible  is  given  in  the  succeeding  table  (p.  255) :  the 
first  eight  lines  give  the  zeros  when  the  functions  are  triply  periodic  and  not 
quadruply  periodic;  the  last  eight  lines  give  the  further  zeros  when  the 
functions  are  further  specialised  so  as  to  become  quadruply  periodic. 


254 


TABLE   OF   RELATIONS 


[CH.  VIII 


HIS 

e*       a 


HS 

+ 


2       -      <fc      3 


3        + 


HS 

+ 


rt  0 


a      s      3     u       s     <t> 


+ 

^a. 

HM 


HN 

+ 


2      ?t>      ^ 


I     I 


I      I 


5t5          <5> 
I  I 


£  T 


* 


a?          " 


%        ^b        ^D 


S          M         •!'••« 
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166 


But  it  must  be  remembered  that  each  such  picked  zero  is,  for  a  single 
function,  only  a  place  in  a  continuous  aggregate  of  zero-places :  for  any  pair 
of  functions,  any  simultaneous  picked  zero  (such  as  0,  0  for  0t  and  0T)  is  an 
isolated  simultaneous  zero. 

The  table*  of  picked  zeros  is  as  follows: — 


z,  z  — 


0,0 


01 


Construction  of  functions  that  are  strictly  periodic. 

152.  The  results  of  §  142  shew  that  each  of  the  sixteen  ^-functions  is 
periodic  in  1  and  0,  save  possibly  as  to  sign ;  also  in  0  and  1,  save  possibly  as 
to  sign  ;  also  in  p  and  //,  save  as  to  the  factor  exp  (—  Ziriz  —  Ziriz'  -  Trip  —  trip) 
and  save  possibly  as  to  sign.  The  actual  periods  (except  for  multiples  of/*  and 


Both  the  tables  may  be  compared  with  the  table  given  by  Kdnigsberger,  Crellt,  t.  liir  (1865). 


p.  23. 
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/jf,  when  the  variable  exponential  factor  occurs)  for  the  functions  are  as 
follows : — 

1,  0 ;   0,  1 ;     /*,    // ;   for  00  and  0M ; 

1,0;  0,  1 ;  2yu,  2//  ;  for  0,  and  08  ; 

2,0;  0,2;  p,,    /;  for  03and016; 

2,  0 ;  0,  2  ;  2/z,  2/*' ;  for  67  and  0n  ; 
2,  0 ;  0,  1 ;  /*,    / ;  for  ^  and  0U ; 
2,  0 ;  0,  1 ;  2/a,  2^' ;  for  <95  and  09  ; 
1,0;  0,  2;  /*,    /A';  for  6»2and<914; 
1,  0 ;  0,  2  ;  2/j,,  2/*' ;  for  06  and  010. 

Hence  the  fifteen  quotients  of  any  fifteen  of  the  functions  by  the  remaining 
sixteenth  function  are  actually  triply  periodic  (save  possibly  as  to  sign)  in 
1,  0;  0,  1 ;  p,  ///;  the  squares  of  these  quotients  are  actually  triply  periodic 
in  the  three  pairs  of  periods.  And  it  may  be  noted  that  the  eight  quotients 

00  01  &2  $3  0*  0&  06  0? 

#12  '  #13  '  014  '  015  '  0g'          09  '  #10  $11 

are  actually  triply  periodic  in  1,  0 ;  0,  1 ;  /*,  /jf. 

The  analogy  of  the  quadruply  periodic  functions  which  arise  out  of  the 
double  theta- functions  suggests  that,  for  the  triply  periodic  functions,  we 

should  take  the  quotients 

/}    .  /j 

vr  —  Viz, 

where  r  has  all  the  values  0,  1,  ...,15  except  r  =  12.  Triply  periodic 
functions  thus  are  secured  without  doubt :  but  it  must  at  once  be  noted  that 
the  functions  are  tied  as  to  their  infinities.  In  the  simplest  case,  when  the 
^-functions  are  regular  for  all  finite  values  of  the  variables,  the  infinities  of 
each  of  the  fifteen  quotients  are  the  zeros  of  012  and  are  these  alone.  But 
such  zeros  are  a  continuous  aggregate ;  and  so  the  simultaneous  poles  of  the 
fifteen  quotients,  taken  in  pairs  anyhow,  are  not  isolated  points :  the  fifteen 
quotients  are  tied,  through  the  common  occurrence  of  #12  in  the  denominator. 
The  simultaneous  zeros  of  any  two  of  the  fifteen  quotients  are  isolated  places, 
being  the  simultaneous  zeros  of  the  ^-functions  which  occur  in  their  nume- 
rators :  and  these  constitute  the  whole  of  the  zeros  simultaneously  belonging 
to  two  quotients  for  finite  values  of  the  variables. 

But,  of  course,  the  quotients  indicated  are,  initially  at  any  rate,  not  a 
potential  aggregate  of  actually  periodic  functions.  Thus,  for  any  one  of  the 
^-functions,  it  is  clear  that  the  quantities 

d*-"  log  0 

~Wdz's    ' 

for  integers  r  and  s,  such  that  r  +  s  ^  2,  will  provide  periodic  functions  :  and 
so  for  other  possible  derivatives  and  combinations. 
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Later  (§  161),  we  shall  return  to  the  "  double  "  theta-functions  which  arise 
as  a  particular  set  of  these  '•  triple  "  theta-fu notions. 

A  property  of  uniform  quadruply  periodic  function*  in  combination. 

153.  We  proceed  to  consider  the  level  places  of  two  uniform  quadruply 
periodic*  functions  /(*,*')  and  g  (z,  z'\  having  four  pairs  of  period*  in 
the  form 

I,  0,  X,  /i 

o,  i,  v, 

Let  a  and  y8  be  two  level  values  for/ and  g,  so  that 

f(z>z)  =  a,     g(z,z')  =  &. 

If  z  =  0i,  if  =  0,1  be  a  place  where  /  and  g  acquire  the  values  o  and  ft 
respectively,  they  will  acquire  these  respective  values  at  the  whole  set 
of  places 

«i  +  p  +  r\  +  sp,     ai'  +  q+r\'  +  8p, 
for  all  integer  values  of  p,  q,  r,  s. 

We  have  seen,  in  §  138,  that,  by  taking  an  associated  two-plane  repre- 
sentation for  the  real  variables  #,  y,  x ,  y',  we  can  choose  a  unique  point-pair 
QiP1}  where  Ql  lies  in  a  parallelogram  in  the  y,  y  plane  and  P,  in  a  square 
in  the  x,  x  plane,  such  that  the  point-pair  QtPt  may  represent  the  whole 
foregoing  set  of  values  equivalent  to  a,,  a/.  We  shall  say  that  the  whole 
set  of  values  is  expressible  by  the  point-pair  Q1/J1. 

Let  z  =  a2,  /  =  o2/  be  another  place,  not  belonging  to  the  set  expressible 
by  the  point-pair  QiPi,- where/  and  g  acquire  the  respective  values  a  and  £; 
and  let  the  whole  set  of  places,  equivalent  to  a,,  a,'  by  the  addition  of 
periods,  be  expressible  by  the  point-pair  Q3P.,. 

And  so  on  in  succession,  for  places  and  sets  of  places  equivalent  to  th»-m, 
each  new  set  containing  no  place  belonging  to  any  of  the  preceding  seta 
Each  new  set  will  be  expressible  by  a  point-pair,  in  the  associated  two-plane 
representation  of  the  real  variables  x,  y,  x',  y.  We  thus  obtain  a  succession  of 
different  point-pairs  QlPl,  Q2P2.  •••>  expressing  the  succession  of  distinct  sets 
of  places  where  the  functions  /  and  g  acquire  the  respective  level  values 
a  and  /?.  Each  such  set  can  be  denoted  by  any  one  of  the  members  of  the 
set ;  and  from  the  construction  of  the  sets,  each  set  contains  finite  places  in 
the  field  of  variation.  Let  these  finite  places  be  denoted  by  a,,  u,';  a,,  a,'; 
in  succession,  corresponding  to  the  point-pairs  QtPi,  Q,Pt,  •  •••  We  shall  say 
that  such  a  finite  place  zm,  z^  is  the  irreducible  level  place  for  its  set 

*  An  attempt  to  establish  the  property  for  triply  periodic  function*,  «imilar  to  that  which 
follows  for  quadruply  periodic  functions,  did  not  meet  with  suecws. 
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If  the  number  of  point-pairs  QlPl,  Q2P2,  ••• ,  which  thus  arise,  is  finite, 
then  the  number  of  irreducible  level  places  z,  z',  giving  level  values  a  and  /3 
to  the  functions  f  and  g,  is  finite. 

If  the  number  of  point-pairs  QiP1}  Q^P'2>  ••-,  which  thus  arise,  is  infinite, 
then  within  the  finite  y,  y  parallelogram  and  the  finite  x,  x  square,  there 
must  be  at  least  one  (and  there  may  be  more  than  one)  limiting  point-pair 
QP  such  that  its  immediate  vicinity  contains  an  infinite  number  of  such 
point-pairs.  We  then,  for  all  such  point-pairs  in  that  immediate  vicinity, 
have  an  infinite  number  of  finite  places  a,  a,  at  which  the  functions  /  and  g 
acquire  the  level  values  a  and  (3  respectively. 

Now  suppose  that,  for  finite  places  in  the  field  of  variation,  our  functions 
f  and  g  possess  no  essential  singularities.  On  this  hypothesis,  we  know 
(§  121)  that  the  level  places  are  isolated,  so  that  there  cannot  be  an  infinite 
number  of  those  level  places  in  the  immediate  vicinity  of  any  one  of  them. 

The  second  alternative  must  therefore  be  rejected;  and  so  we  infer  the 
theorem : — 

The  number  of  irreducible  level  places,  giving  level  values  a  and  0  to  two 
independent  free  uniform  quadruply  periodic  functions,  is  finite. 

154.  It  has  been  established  for  a  couple  of  independent  uniform 
functions  in  general,  and  therefore  for  a  couple  of  independent  uniform 
quadruply  periodic  functions  in  particular,  that  the  level  places  are  isolated 
pair-places.  Any  such  pair-place  may  be  simple  or  multiple.  Whether 
simple  or  multiple,  it  is  isolated,  provided  the  two  functions  are  independent 
and  free. 

Further,  if  a,  a'  is  a  simple  level  place  for  two  independent  and  free 
functions  f(z,  z')  and  g  (z,  /),  such  that 

f(z,  z'}  =  a,     g  (z,  z'}  =  0, 

so  that  it  is  an  isolated  level  place  of  those  functions  for  those  values  a  and  {3, 
then  there  is  one  (and  there  is  only  one)  simple  level  place  in  the  immediate 
vicinity  of  a,  a — say  at  a  +  b,  a'  +  b',  where  |  6  |  and  V  are  small — such  that 

/(*,/)=  a  +  a',     <7(*,/)  =  /3  +  /3', 
where    a'  j  and  |  /?'  |  are  sufficiently  small,  and 

|a  +  a'j<   «  ,     |  0  +  0'  <  \  £  |. 

For,  by  the  theorems  in  Chapter  iv  and  Chapter  vn,  if  z  —  a  +  b,  z  =  a'  +  b', 
then  we  can  write 

f(z,  z')  -a=f(a  +  b,a'  +  b')  -  a. 

=  alob  +  amb'  +  ..., 
g  (z,  z')  -  0  =  g  (a  +  b,  a'  +  b')  -  0 
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and  therefore,  as  the  level  place  a,  a  is  simple,  the  equations 

Oj0b  •+  do,  b'  +  ...  sa  «' ) 

c10&  +  c016'  +  ...  =  £')' 

for  sufficiently  small  values  of  \4\  and  j£'|,  provide  a  single  pair- value  for 
b,  b',  where  |  b  \  and  |  b'  \  are  small. 

Similarly,  from  the  theorems  in  §§  113,  120—122,  we  infer  that,  when 
a,  a'  is  a  multiple  level  place  of  multiplicity  M  for  two  independent  and 

free  functions  f(z,  z')  and  g  (z,  z'),  such  that 

/(*,/)-*,     0(*,O-& 

so  that  it  is  an  isolated  level  place  of  those  functions  of  multiplicity  M  for 
those  values,  there  are  level  pair-places  (some  perhaps  sirapl.-.  MOM  perhaps 
multiple),  in  the  immediate  vicinity  of  a,  a' — say  at  a  +  b,  a  +  b'  where    b 
and  |  b'   are  small, — of  the  same  multiplicity  M  in  additive  aggregate  for 

/(*,*')  =  *  +  «',    g(z,z')  =  ft  +  ft', 
where  i  a'   and    ft'  \  are  sufficiently  small,  and 


155.  Now  consider  the  total  finite  number  of  irreducible  level  places  such 
that  the  uniform  quadruply  periodic  functions  /  and  g  acquire  the  values  a 
and  ft.  The  propositions  just  quoted  shew  that  we  can  proceed  from  these 
values  of  the  two  functions  to  other  values  having  smaller  moduli :  to  any 
aggregate  of  level  places  at  or  near  any  one  place  a,  a'  for  the  values  a  and  /?, 
there  corresponds  another  aggregate  of  level  places  for  the  values  a  +  a'  and 
ft  +  ft',  the  corporate  multiplicity  of  one  aggregate  being  the  same  as  the 
corporate  multiplicity  of  the  other.  We  can  thus  proceed  from  one  pair  of 
level  values  to  another  pair  of  level  values  for/ and  g — in  the  argument,  we 
have  chosen  a  succession  with  decreasing  moduli — without,  at  any  step, 
affecting  the  corporate  multiplicity  of  the  level  places.  Moreover,  in  this 
succession,  it  is  necessary  to  have  only  a  finite  range  for  z,  and  only  a  finite 
range  for  /,  because  the  ranges  in  the  y,  y  plane  and  in  the  JT,  x  plane  in 
the  two-plane  representation  described  in  §  138,  giving  the  finite  irreducible 
places  z.  z'  of  §  153,  are  finite.  Hence  we  infer  the  theorem  : — 

O 

The  number  of  irreducible  level  places,  at  which  tiro  indf^mlent  nmi 
free  uniform  quadruply  periodic  functions  f  and  g,  hanmj  n<>  ?.«.%> 
singularity  for  finite  values  of  the  variables,  acquire  finite  values  a  and  £, 

so  that 

f(z,z')  =  oL,     g(z,z)  =  0, 

regard  being  paid  to  possible  multiplicity  of  each  such  level  place,  is  inde- 
pendent of  the  actual  level  values  acquired  by  the  functions.  In  particular, 
the  number  of  level  places  is  the  same  as  the  number  of  simultaneous  tero 
places  of  two  such  functions,  regard  always  being  paid  to  possible  multi- 
plicity of  occurrence  at  a  level  place  or  a  zero  place. 
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The  property  also  holds  when  the  level  value  for  either  of  the  functions 
or  for  both  of  the  functions  is  a  unique  infinity  so  that  the  level  place  is  a 
pole  (an  unessential  singularity  of  the  first  kind)  for  either  of  the  functions  or 
for  both  of  the  functions,  as  the  case  may  be ;  it  follows  at  once  by  con- 
sidering the  reciprocal  of  the  function  or  of  the  functions  having  the  place 
for  a  pole.  But  care  must  always  be  exercised  to  make  certain  that  the 
functions  are  free  as  well  as  independent:  thus  the  theorem  would  not 
apply  to  the  poles  of  functions,  such  as  60  -e-  012  and  04-e-  012  of  §  152,  because 
the  poles,  so  far  from  being  isolated,  are  the  continuous  aggregates  of  zeros 
of  the  function  #J2. 

But  the  unessential  singularities  (the  unessential  singularities  of  the 
second  kind)  of  a  single  function  are  isolated ;  and  when  two  functions  are 
considered  simultaneously,  their  unessential  singularities  are  not  necessarily 
(and  are  not  usually)  the  same  places.  Hence  the  theorem  does  not  apply 
to  unessential  singularities. 

And  the  theorem  does  not  apply  to  essential  singularities. 

If,  then,  we  adopt  a  more  comprehensive  definition  of  level  places  and  level 
values,  the  first  including  ordinary  places  and  poles,  and  the  second  including 
zeros,  finite  values,  and  unique  infinite  values,  we  can  say  that  the  number  of 
irreducible  level  places  of  two  independent  and  free  uniform  quadruply  periodic 
functions,  having  no  essential  singularity  for  finite  values  of  the  variables,  is 
independent  of  the  actual  level  values,  regard  being  paid  to  possible  multiplicity. 

This  integer,  being  the  number  of  irreducible  level  places  of  the  two 
functions  when  regard  is  paid  to  possible  multiplicity,  will,  after  Weierstrass*, 
be  called  the  grade  of  the  pair  of  functions. 


Algebraic  relations  between  functions. 

156.  Now  consider  two  uniform  quadruply  periodic  functions  f(z,  z) 
and  g  (z,  z') — say  f  and  g — which  are  independent  and  free ;  and  let  them  be 
of  grade  n,  so  that  there  are  n  irreducible  places  giving  level  values  a  and  ft 
to  f  and  g. 

Let  h  (z,  z)  be  another  uniform  function,  homoperiodic  with /and  g.  At 
each  of  the  n  irreducible  level  places  of /and  g,  the  uniform  function  h  has  a 
single  definite  value ;  and  therefore,  at  the  aggregate  of  those  places,  there 
are  n  values  of  h  in  all.  Hence  there  are  n  values  of  h  corresponding  to 
assigned  values  of/  and  g ;  and  these  n  values  arise  solely  from  the  values  of 
/  and  g,  without  any  intervention  of  the  variables  z  and  z'  beyond  their 
occurrence  in  /  and  g.  Consequently,  there  is  a  relation  between  /  g,  h, 

*  CrelU,  t.  Ixxxix  (1880),  p.  7;  Oes.  Werke,  t.  ii,  p.  132. 
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which  is  of  degree  n  in  h ;  the  coefficients  in  this  relation  are  functions  of 

/  and  g  alone. 

Next,  suppose  that  /  and  h,  being  uniform  quadruply  periodic  tun. 
of  z  and  /,  are  independent  and  free;  and  let  them  h,"  Also 

suppose  that  g  and  h  are  independent  and  free ;  and  let  them  be  of  gra< 
Then  an  argument,  similar  to  the  argument  just  expounded.  l.-a.l>  t.,  th,  con- 
clusion that  the  relation  between  /  g,  h,  already  known  to  be  of  degree  n  i 
h,  is  of  degree  I  in /and  of  degree  m  in  g:  it  is  an  algebraic  relation. 

Of  the  n  values  of  h,  corresponding  to  assigned  vain.-*  ..f  f  ;iw\  g,  it 
happen  that  several  may  coincide  for  some  not  completely  general  assignm.  nt 
of  values.  But  if  this  coincidence  occurs  for  completely  general  values  of 
/and  g,  the  values  of  h  coincide  in  groups  of  equal  numbers ;  ami  th.- 
number  of  values  of  h,  corresponding  to  assigned  values  of  f  and  g,  is  a 
factor  of  n.  Hence  we  have  the  theorem*: 

I.     Between  any  three  uniform  functions,  which  ure  hoinoperiui ', 

the  same  four  period-pairs  and   which   tak<>,<  i,,  pairs  are  independent 

and  free,  there  subsists  an  algebraic  equation:  the  degree  of  this  equation 

in  each  of  the  functions  either  is  equal  to  the  grade  of  the  other  two 

functions  or  is  equal  to  some  integral  factor  of  that  grade. 

It  is  assumed  explicitly  that  the  functions,  in  pairs,  are  independent  and 

free;  and  the  only  level  places  that  have  been  used  for  the  functions  are 

such  as  give  finite  level  values  to  the  functions.     But  it  may  happen  that 

two  functions,  independent  of  one  another,  and  free   for  all  finite  values 

(including  zero),  are  tied  as  regards  infinite  values.     Thus  the  quadruply 

periodic   functions,  which  arise  as  the  quotients   by  0»  of  the  quadruple 

theta   functions   other   than   #,2,  cannot  be  estimated  for  grade   by  their 

infinities ;    their  infinities  are  given  by  the  zeros  of  #„,  and  (except  for  the 

irreducible  isolated  unessential  singularities,  limited  in  number)  th.-y  are 

the  same  for  all  the  quadruply  periodic  functions  so  framed.     These  functions 

therefore,  while  they  are  independent,  are  tied  as  regards  their  infinities. 

The  foregoing  theorem  is  still  true  for  these  uniform  funrtions  :  there  is 
nothing  to  traverse  the  argument  at  any  of  its  stages.  But  the  effect  of  the 
tie,  in  connection  with  the  infinities,  is  to  simplify  the  form  of  the  algebraic 
equation.  We  can  suppose  that  the  latter  has  been  made  rational  and 
integral.  The  three  functions/  g,  h  are  infinite  together  and  only  together; 
and  therefore  the  terms  of  the  highest  aggregate  order  in  all  the  functions 
combined  will,  by  themselves,  give  relations  among  the  parts  of/,  g,  h  that 
govern  their  infinities. 

*  This  theorem,  and  several  of  the  theorems  that  follow,  were  enunciated  by  WeimtimM  for 
2/i-ply  periodic  uniform  functions  of  n  variables.  The  enunciation*,  iu  rao«t  instance*,  are  not 
accompanied  by  proofs;  they  are  to  be  found  in  his  memoirs,  Berl.  llonatib.  (1869),  pp.  85S — 867. 
ib.  11876),  pp.  680—693,  and  Crelle,  t.  Ixxxix  (1880),  pp.  1—8;  see  also  hi*  Get.  Wrrkt,  t.  ii. 
pp.  45—48,  55—69,  125—133.  See  also  Baker,  Multiply  periodic  fvmctiont,  ch.  TU. 
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157.  Among  the  functions   related   to   any  given   uniform   quadruply 
periodic  function  of  two  variables  are  its  two  first  derivatives,  which  mani- 
festly are  homoperiodic  with  the  function.     Moreover,  all  the  infinities  of  the 
original  function  are  infinities  (as  to  place,  but  in  increased  order)  of  the 
derivatives;  and  they  provide  all  the  infinities  of  these  derivatives. 

The  foregoing  theorem,  when  applied  to  a  single  function,  leads  to  the 
result,  practically  a  corollary:  — 

II.     Any  uniform  quadruply  periodic  function  f(z,  z')  and  its  first 

'c\f  7\f 

derivatives  £.  ana  J-  are  connected  by  an  algebraical  equation.     When 

(jZ  (jZ 

the  equation  is  made  rational  and  integral,  the  aggregate  of  the  terms 
of  highest  order  gives  relations  among  the  constants  of  the  infinities  of 
f  and  its  derivatives. 

Thus  a  quadruply  periodic  uniform  function  of  two  variables  satisfies  a  partial 
differential  equation  of  the  first  order,  just  as  a  doubly  periodic  uniform 
function  of  one  variable  satisfies  an  ordinary  differential  equation  of  the 
first  order. 

158.  We  return  to  homoperiodic  functions.     For  purposes  of  reference 
among  them,  we  select  three  uniform  functions  f,  g,  h,  of  the  character 
prescribed  in  theorem  I. 

Now  let  k  (z,  z')  —  say  k  —  be  another  uniform  function,  homoperiodic  with 
/,  g,  h  ;  and  let  it  be  untied  with  any  of  them.  Then  between  /,  g,  k  there 
subsists  an  algebraical  equation,  the  degree  of  which  in  k  is  either  n  or  is  a 
factor  of  n  :  taking  the  degree  as  n,  we  can  denote  the  equation  by 


Also,  between  f,  h,  k  there  subsists  an  algebraical  equation,  the  degree  of 
which  in  k  is  either  m  or  is  a  factor  of  m  :  taking  the  degree  as  m,  we  can 
denote  the  equation  by  v 


Similarly,  there  is  an  algebraical  equation 


which  is  of  degree  I  in  k  ;  and  there  is  the  original  algebraical  equation 


which  is  of  degree  I  in  f,  of  degree  m  in  g,  and  of  degree  n  in  h.  These 
equations  are  necessarily  consistent  with  one  another  ;  thus  the  Ar-eliminants 
of  A  -=  0  and  B  =  0,  of  B  =  0  and  C  =  0,  of  C  =  0  and  4=0,  all  vanish  in 
virtue  of  D  =  0. 
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These  &-eliminants  can  be  formed  by  Sylvester's  dialytic  process,  because 
all  the  equations  are  algebraic;  and  an  added  use  of  the  process  leads  to 
another  important  result.  The  equations 

kr  A  (f,  g,  k)  =  0,  forr  =  0,  1,  ....  w-2 


0,  forr  =  0,  1,  ....  w-21 
Q,   „   «  =  0,  1  .....  n  -2J 


are  a  set  of  m  +  n  —  2  equations,  linear  and  not  homogeneous  in  the  m  +  n  —  2 
quantities  k,  k*,  ...,  km+*-*.  When  these  are  resolved  for  the  m  +  n  —  2  quan- 
tities, we  have  expressions  for  the  various  powers  of  k  (in  particular,  for  k 
itself)  rational  in  the  quantities/,  g,  h  and  reducible,  by  means  of  D  =0,  so 
as  to  contain  either/  to  no  degree  higher  than  I  -  1,  or  g  to  no  degree  higher 
than  m  —  1,  or  h  to  no  degree  higher  than  n  —  1.  Paying  no  special  regard 
to  these  degrees,  but  noting  the  assumption  made  as  to  the  degree  of  the 
equation  A  =  0,  we  have  the  theorem  :  — 

III.  When  f  and  g  are  uniform  functions,  quadruply  periodic  in  the 
same  periods,  and  are  of  grade  n,  and  when  h  is  another  uniform  function, 
which  is  homoperiodic  with  f  and  g,  and  which  takes  n  distinct  mines  at 
the  reduced  point-pairs  determined  by  given  values  of  f  and  g  ;  then  any 
other  uniform  function,  which  is  homoperiodic  with  f  and  g,  can  be  expressed 
rationally  in  terms  off,  g,  and  h,  provided  every  two  of  the  four  functions 
are  independent  and  free,  and  provided  also  no  one  of  the  functions  has 
an  essential  singularity  for  finite  values  of  the  variables. 

And,  as  before,  we  have  a  corollary  to  the  theorem,  as  follows  :  — 

IV.  When  two  uniform  quadruply  periodic  functions  /(*,/)  and 
g(z,z'}  are  independent  and  free,  and  when  neither  of  them  has  an  essential 
singularity  for  finite  values  of  the  variables,  then  g(z,  *')  can  be  expressed 

rationally  in  terms  off,  g  ,  ^  ;  andf(z,  z')  can  be  expressed  rationally 

da    do 

in  terms  of  g,  ~  ,  ^-,  . 
oz    oz 

Note.  But  just  as  there  was  possible  degeneration  of  degree  in  t  In- 
equation D(f,  g,  A)  =  0,  so  it  might  conceivably  happen  that,  owing  to  the 
equation  D  (f,  g,  h)  =  0,  the  actual  expression  for  k  might  not  be  deter- 
minate. But  this  indeterminateness  would  not  occur  for  every  power  of  k  ;  and 
so  we  should  then  only  be  able  to  infer  that  some  power  of  k  is  rationally 
expressible  in  terms  of  /  g,  h.  Such  cases  occur  when  the  fundamental 
periods  of  the  functions  considered  are  only  commensurable  with  one  anoth.-r 
and  are  not  exactly  the  same  for  all  the  functions.  The  exceptions  may  be 
wider  than  the  exceptions  of  the  same  kind  in  the  case  of  doubly  period: 
functions  of  one  variable,  though  they  will  cover  the  generalisation  of  such 
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apparent  (but  only  apparent)  exceptions  to  Liouville's  well-known  theorem 
which  might  imply  that  en  z  and  dn  z  are  expressible  *  in  the  form 


where  P  and  Q  are  rational  functions  of  sn  z. 

159.  Next,  consider  two  uniform  functions  f(z,  z)  and  g  (z,  /),  homo- 
periodic  in  the  same  four  pairs  of  periods  ;  and,  as  usual,  assume  that  they 
are  independent  and  free,  their  grade  being  n,  and  that  they  have  no 
essential  singularities  for  finite  values  of  the  variables.  Their  Jacobian  «/, 
with  respect  to  the  independent  variables,  is 


__ 

dz  dz'      dz  "dz 


a  (*,/)• 

It  is  a  uniform  function,  homoperiodic  with  /  and  g  ;  consequently  it  satisfies 
an  algebraical  equation,  which  has  rational  functions  of  f  and  g  for  its  co- 
efficients, and  the  degree  of  which  in  J  is  either  n  or  a  factor  of  n.    Moreover, 
as  /and  g  are  uniform,  infinities  of  J  can  arise  only  through  infinities  of  f  or 
of  g  or  of  both  ;  and  no  infinity  of  J  can  arise  from  finite  values  of  f  or  of 
g,  or  from  any  integral  relation  between  /  and  g  satisfied  by  finite  values  of 
f  and  g.     Hence,  when  the  algebraic  relation  between  J,  f,  g  is  completely 
freed  from  fractions,  the  coefficient  of  the  highest  power  of  J"  is  a  constant  ; 
and  the  degrees  in  /  and  g  of  the  succeeding  powers  of  J  are  limited.     To 
indicate  the  limits,  take  the  simplest  forms  of  two  extreme  cases  : 
(i)      when  f  and  g  are  completely  free  as  to  infinities  : 
(ii)     when  they  are  completely  tied  as  to  infinities  —  in  such  a  way  as  are 
e.g.  the  periodic  functions  indicated  in  §  152. 

In  the  former  case,  consider  the  vicinity  of  a  simple  simultaneous  pole 
of  f  and  g  ;  then  we  can  take,  in  that  vicinity, 

f_U  _R 

J  —  y  >        9       g  > 
where  V  and  $  have  a  simple  simultaneous  zero  at  the  place.     Then 

T—         —  T 

-  y*$<y  *  > 

where  T  is  a  uniform  function,  regular,  and  usually  not  vanishing  at  the  place. 
The  place  thus  is  an  infinity  of  /,  as  is  to  be  expected  :  manifestly  it  is  of 
order  4.  Hence  in  this  case,  the  algebraic  equation  (taken  to  be  of  order  n  in 
J)  must  be  such  as  to  provide  infinities  of  order  4  for  J  ;  hence  the  coefficient 

*  The  explanation,  of  course,  is  that  snz,  en  z,  dn  z  do  not  possess  the  same  fundamental 
periods. 
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of  Jn~n'  is  a  polynomial  in  /and  g  of  order  not  greater  than  4/i',  whil«-  for 
some  value  or  values  of  n,  among  1,  2,  ...,  n,  it  must  be  of  order  4//. 
In  the  latter  case,  we  can  take 

f_U          _R 
J  ~  y      9  ~  y> 

where  the  infinities  of  the  functions  (now  tied)  are  given  by  V  =  0  ;  then 

T  —        W 

J  —  y»  "> 

where  W  is  a.  uniform  function,  regular,  and  usually  not  vanishing  with  V. 
The  place  thus  is  an  infinity  of  J,  as  again  is  to  be  expected  ;  manifestly  it  is 
of  thrice  the  order  for  f  and  g.  As  in  the  preceding  case,  the  coefficient  of 
Jn~n  is  a  polynomial  in  /and  g  of  order  not  greater  than  3n',  while  for  some 
value  or  values  of  n',  among  1,  2,  ...,  n,  it  must  be  of  order  3n'. 

Other  orders  of  infinities  belonging  to  /and  g  will  lead  to  other  degrees 
for  the  polynomial  coefficients  in  the  equation.  In  all  instances,  we  have  th«- 
theorem  :  — 

V.  The  Jacobian  J  of  two  uniform  quadruply  periodic  function* 
f  and  g,  which  are  independent  and  free,  and  which  have  no  essential  sin- 
gularities for  finite  values  of  the  variables,  satisfies  an  algebraic  equation  ; 
when  this  equation  is  of  degree  n,  the  coefficient  of  J*  is  unity  and  the 
coefficient  of  Jn~n  is  a  polynomial  in  f  and  g,  of  degree  not  greater 
than  4mf,  for  n'=l,2,...,n.      Also,  n  is  either  equal  to  the  grade  of 
f  and  g,  or  is  a  factor  of  that  grade. 

160.  Combining  this  result  with  the  earlier  theorems  I  and  III,  we  have 
the  further  theorem  :  — 

VI.  When  f  and  g  are  uniform  functions,  quadruply  periodic  in  the 
same  periods  and  of  grade  n,  and  when  the  algebraic  equation  satisfied  by 
their  Jacobian  J  is  of  degree  n,  any  uniform  function,  irhirh  is  //</»<"- 
periodic  with  them,  can  be  expressed  rationally  in  terms  of  f,  g.  »»»'/  •/. 
provided  no  two  of  the  functions  are  tied  as  to  level  values,  and  provided 
neither  of  the  functions  has  an  essential  singularity  for  finite  values  of 
the  variables. 

In  particular,  for  such  functions  /  and  g,  we  have  the  relations 

-j-,  (/,,,/),        -  «,</.*  A 


where  F1}  F»,  G1}  G*  are  rational  functions  of  the  arguments.     The  algebraic 

relation 

J  =  F>G,-FtGl 

must  be  satisfied  in  virtue  of  the  algebraic  equation  between/,  gt  and  J. 
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The  quadruply  periodic  functions  which  arise  out  of  the  double 

theta-functions. 

161.  It  is  desirable  to  have  some  special  illustrations  of  the  foregoing 
general  propositions  relating  to  periodic  functions  of  two  variables. 

Accordingly,  we  assume  that  the  coefficients  <f>(m  —  n,  <r,  a-')  of  the  triple 
theta-functions  are  so  specialised  as  to  yield  the  double  theta-functions, 
periodic  or  pseudo-periodic  in  four  pairs  of  periods,  always  limited  so  as  to 
secure  the  convergence  of  the  double  series.  Moreover,  we  shall  assume  that 
our  functions  have  no  essential  singularity  for  finite  values  of  the  variables  — 
an  assumption  which  requires  the  theta-functions  to  be  finite  (as  usual)  over 
the  whole  field  of  variation  given  by  these  finite  values.  We  thus  have  ten 
even  functions,  viz.,  00,  0lt  02,  03,  0t,  06,  08,  0a,  0K,  0}i;  and  six  odd  functions, 
viz.,  05,  07,  010,  0U,  0)3,  #14  :  all  these  being  functions  of  z  and  z'. 

When  z  =  0  and  z'  =  0,  the  six  odd  functions  vanish.  The  ten  even 
functions  then  acquire  finite  constant  values  which  are  denoted  by  c0,  c1}  ca, 
Cs,  c4,  ce,  Cg,  c9,  c12,  CJB  respectively. 

The  effects  upon  any  function  0  (  p>    ,     ,  1  of  a  period-increment  in  the 

\cr,  <7  ,  Z  I 

various  cases  are  given  by  the  relations 


*, 


r 


<r,  <r',  z'J 


0 


p;  z, 

cr,  a  ,  z 


0 


and  by  derivatives  from  these  relations.  The  effects  upon  the  sixteen 
functions,  by  way  of  interchanges  consequent  upon  half-period  increments  of 
the  arguments,  are  given  in  the  full  table  on  p.  254. 

Among  the  even  theta-functions,  the  simplest  relations*  are  as  follows  : 


c3     3   =  ce    6  +  c 
-  c152  6>]52  =  c22  (922  +  c 


*  These  are  taken  from  my  memoir,  Phil.  Trans.  (1882),  pp.  783—862  ;  they  occur  in  mauy 
of  the  memoirs  there  quoted,  and  in  others,  relating  to  the  subject,  as  well  as  in  treatises  such  as 
those  of  Prym  and  Krause.  Much  algebraical  discussion  of  the  properties  of  the  functions  will 
be  found  in  Brioschi's  memoir,  Ann.  di  Mat.,  2**  ger->  ^  xjv  (1887),  pp.  241—344,  and  Opere 
Matematiche,  t.  ii,  pp.  345  —  454.  Reference  also  may  be  made  to  Baker,  Abelian  Function*, 
cb.  xi,  and  Multiply  Periodic  Functions,  ch.  ii,  and  notes,  p.  327. 
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and  others  derived  from  these  by  linear  combinations.  The  simplest  relation* 
among  the  constant  values  of  the  even  functions  when  the  arguments  are 
made  zero  are  the  sets : 


c04  -  cM4  =  c,4  +  c.4  =  c,4  +  c,4| 
c04  -  cs4  =  c.4  +  c,4  =  c«4  +  c,4| , 
Co4  -  c,,,4  =  c,4  +  c,4  -  c,4  +  c44J 


and  others  derived  from  them  :  as  well  as  the  sets  of  simple  bi 
relations, 

r 

I/ 


sC1,1=C4aC8t-hCIi  C,.M 
'CK'-C.'c.'  +  Cb*  C18*, 


C2C122=C8aC82-HC12C,s1 


C,2C1:(2=C42C9'+  CaaC,.a 

Among  the  simplest  relations,  expressing  the  squares  of  the  odd  function*  in 
terms  of  the  even  functions,  are  the  set 


. 


above  given,  by  using  the 
functions  for  half-period  increments. 
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Lastly,  for  the  present  purpose,  it  is  sufficient  to  give  the  three  relations 


connecting  the  squares  of  odd  functions  alone.  They  can  be  derived  from  the 
relations  connecting  the  squares  of  the  even  functions  alone,  by  using  the 
same  table  of  interchanges  for  half-period  increments  of  the  variables. 

As  regards  the  odd  functions,  we  write 

OP.  =  k^z  +  k^z'  +  .... 

where  the  expressed  terms  are  the  terms  of  the  first  order,  and  p  has  the 
values  5,  7,  10,  11,  13,  14  ;  and  we  have 


2  "7    ==  0104^15  ""10    i 


I. 


^0^2^12  "'14  ^  ^CgCg   KIQ  — 

with  exactly  the  same  relations  when  k'  is  substituted  for  k. 

162.  All  the  relations  thus  far  given,  connecting  the  theta-functions,  and 
connecting  the  quotients  of  the  theta-functions,  are  quadratic  in  form.  In 
each  relation,  there  are  three  -such  quotients.  Every  function  involves  two 
independent  variables  z  and  z  ;  and  therefore  it  is  to  be  expected  that  each 
of  the  functions  is  expressible  algebraically  in  terms  of  two  new  independent 
variables.  This  expectation  is  justified  by  the  detailed  results  and  properties 
of  the  double  theta-functions  which  give  rise  to  the  hyperelliptic  functions  of 
order  two,  being  quadruply  periodic  functions  ;  and  the  actual  forms  can  be 
expressed  as  follows. 

We  take  five  constants  a^,  a2,  as,  a4,  a8,  unequal  to  one  another;  and  we 
write 


for  all  the  five  values  of  m  and  of  n,  avoiding  equal  values,  avoiding  also  some 
other  similar  limitations  that  obviously  are  to  be  avoided.  Two  variables 
£  and  £'  are  introduced  :  and  we  write 


r'  =  !(£'-  a,)  (f  -  a2)(r-  a,)(r-  a.)  (?-  a,)}* 
P  =  {(p-  a,)  (p-  a,)(p-  a3)(p-  a4)  (p-  a,)}*. 
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Two  other  variables  u  and  u'  are  introduced,  being  defined  by  the  equations 


The  variables  f  and  £"  are,  in  general,  uniform  quadruply  periodic  functions 
of  u  and  u' ;  for  sufficiently  small  values  of  u  and  u',  we  have 

13.14.15   . 


„ 

£-0,= 


12 
23 . 24 . 25 


where  the  unexpressed  terms  are  of  even  orders  (beginning  with  the  order  4» 
in  u  and  u'  combined. 

The  fifteen  quadruply  periodic  functions  of  z  and  *',  arising  from  tin- 
quotients  of  the  double  theta-functions,  are  algebraically  expressible  as 
follows  :  — 

0is  -0i2  =  (12.  13.  14.  15)  -*pt 
^o-^i2  =  (21.23.24.25)-^, 
0,  -012  =  (-31.32.34.35)    *pt 
02  -^,  =  (-41.42.43.45)-^ 
012  =  (51.52.53.54)-*ps 
0a  =  (13.  14.  15  .23  .  24  .  25)-i/h, 
08  _  0n  =  (12  .  14  .  15  .  32  .  34  .  35)'  V, 
0s  -012  =  (12.13.15.42.43.45)-*/>u 
0l  -0M  =  (-  12.  13.  14.  52.  53.  54)-^ 


?«  -0u  =  (-21.23.24.51.53.54)-*/»» 
%  -0,8  =  (31.32.35.41.42.45)-*/>« 
?8  -012  =  (31.32.34.51.52.54)    */* 
9,4  -  0,«  =  (41 . 42 . 43 . 51 . 52 . 53)-*/>. 


where 


for  /•  =  1,  2,  3,  4,  5  ;  and 


for  all  the  ten  combinations  of  r  and  *  from  the  set  1 ,  2,  3,  4,  5. 
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The  constant  values  of  the  even  theta-functions  for  zero  values  of  the 
variables  are  related  as  follows : 

/51  .  52\* 


_ 
"Cl2~ 


' 


C,     -T-   C12  = 


\53 .  54y 

41 .  42\* 
43 . 457 

31  . 32N* 


_  /    31.32N 

"V    34.36J 

52.13.14\* 
12  .  53 .  54 

42.ia.15N* 
12  .  43  .  457 

41.23.25\i 


_ 

H-  C12  - 


_       51  .  23  .  24\* 
'Cl2~       21.63.64J 


_ 
-*•  CM  - 


32  .  14  .  15N* 
2  .  34  . 

31  .  24  . 


_  /32  .  14  .  15N 
"  °12  "  U2  .  34  .  35J 


The  lowest  terms  in  the  odd  theta-functions  are  as  follows : — 
13  . 15  .  23  .  25N*  /    14       ,24> 


ft 

012~V        43.45 

67  =  /13.14.23.24\*/    15_   ,25 
7T  '  ^^    t\d.        I    \  '  T^     ^  To 

"l2  \  t/O  .  OT?  /       \      X2  I  — 

^•°=l32'tg'°2)  M/+'" 
t/12     \       i^       / 

^  =  (13 . 14 . 15.  23 .  24  .  25)*  ^^  +  ... 


+  ... 


012      (  "    21 

014=/15.14.25.24\^    13_.,23\ 

0»~(       34.35        J   T12      *  1%) 
The  relations  between  the  two  variables  u  and  u',  and  the  two  variables 
•z  and  s',  are 


c,, 


*w       V  ,     / 
—  *H  --  ^  = 
CK        cls        V 


31.41.61N* 


T^, 
21 
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The  quadruply  periodic  functions  of  z  and  /  are  quadruply  periodic  functions 

of  it  and  u' :  and  conversely. 

Finally,  derivatives  of  any  function,  of  the  first  order  with  regard  to  u  and 
u',  are  linear  combinations  (with  constant  coefficients)  of  its  derivative*  of  the 

first  order  with  regard  to  z  and  /. 

Examples  of  the  theorem*  in  §§  156 — 160. 

163.  Adequate  illustrations  of  the  first  theorem,  in  §  156,  are  provided 
through  the  homogeneous  relations  among  the  theta-functions  which  have 
just  been  stated.  Each  of  them,  when  divided  throughout  by  the  appropriate 
power  of  #12,  gives  a  relation  among  strictly  periodic  functions.  Many  oth.-r 
such  relations  are  given  in  the  memoir  by  Brioschi  already  quoted  (p.  266, 
note) ;  and  many  can  be  deduced  from  the  algebraical  expressions  for  the 
functions  p  in  terms  of  the  variables  f  and  £".  Among  them,  we  select  th- 
following,  as  being  of  particular  use  in  the  succeeding  investigation:— 

Pr*  Pf      ,      Pf     =1 


rs.rt     sr.st     tr.ts 

where  rs  =  ar  —  ag,  and  so  on,  and  r,  s,  t  are  any  three  of  the  integers 

1,  2,  3,  4,  5;   also 

1 

(si)prpri  +  (tr)  p.pti  +  (rs)  ptptl  =  0, 

where  r,  s,  t,  I,  m  are  the  integers  1,  2,  3, 4, 5,  in  any  order.     These  examples 
will  suffice  for  the  present  requirement. 

164.  We  now  proceed  to  give  an  example  of  theorem  II,  in  §  157,  by 
forming  the  partial  differential  equation  of  the  first  order  which  is  satisfied 
by  the  uniform  quadruply  periodic  function  p,. 

From  the  values  of  n  and  u,  expressed  in  terms  of  f  and  ?  by  means  of 
definite  integrals,  we  have  the  values  of  ^,  ^,  gg».gj-  UsinK  the  ex' 
pression  for  p?  in  terms  of  £  and  f ,  we  find 

2  dpi  _      1 
PI  du      £— < 
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1  9»j 


Now,  for  the  values  r  =  3,  4,  5  in  particular,  we  have 

Pir    =        1        | 

so  that 


a.)  (r-  ^)  or-  ^  ^  - 


on  substituting  the  foregoing  values  of  T  and  T'.     Thus,  if  we  write 


=  (23)  9l 


we  have 


7  =  -ptpu  =  (25)  ql- 

where  a,  /3,  7  are  temporarily  used  to  denote  the  combinations  of  ql  and  c 

Again,  from  the  values  of  the  functions  in  terms  of  £  and  f ',  we  have 

1 

Pi  H (p™  —Pif)  =  12 . 13, 

and  therefore 


Also 
so  that 


13  . 14     31 .  34     41 .  43 
34          3] 


41  ^ 


say  ;  and  similarly 


54     2 
14  Pl 


51 


51     8 
41P4; 
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say.     Thus 

8s 

P        n» 


~~-~i 


These  iwo  quadra-tic  equations  satisfied  by  ;>42  can  Ik-  written 
Cp4*  -  (L  -  p-  -  Cc')  p48  +  p-c'  -  (  >, 

«'  =  0  ; 


where 

'-si-   '-c-    *-*«• 

Eliminating^-  between  the  two  equations,  we  find 


-Cay, 

which  is  a  form  of  the  partial  differential  equation  of  the  first  order  satisfied 
byp,. 

It  is  desirable  that  the  equation  should  be  simplified:  the  variou 
ductions  are  mere  exercises  in  algebra.     We  find 

4  -(7=53(1-2.  14  -;>,*), 

so  that 


also 


so  that 

(«'  —  c')AG  =  — L^-: : —  (12. 13  -p,8)(12. 15  -/),-')( 13  .  1~>  - 

And 


—          v  irt       iff         V 

lo .  15 

As  regards  the  parts  involving  derivatives,  we  have 


- 

lo  .  15 

14.  34.  45.  53 
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12 


51 


31  41 

=  -  12  .  14  . 34  .  45  .  53  {(q,  +  q.J  - 

Hence  the  differential  equation  for  pt  takes  the  form 
12M3.14M5(0!  +  ii^ 

=  (24.  ^  +  14. ?/)2 X^, 

where  the  various  symbols  in  the  equation  (which  manifestly  is  of  the  first 
order,  and  of  the  fourth  degree,  in  the  derivatives  of  jo,)  have  the  valurs 


12.13. 


=  (12  . 14 -p*) (13  . 14 -p*)  (14 . 15  -jV)l 


X,=  12. 13. 14. 15 -2V 
The  infinity  of  p^  at  any  place  being  of  order  K,  that  of  ql  at  the  place  and 
that  of  qi  at  the  place  are  *  + 1 ;  from  the  terms  of  highest  order  in  the 
infinities,  as  they  occur  in  the  differential  equation,  we  have  (as  these  orders) 

8* +  4,     10* +  2,     12*,     10* +  2, 

which  are  the  same  when  *  =  1 :  that  is,  any  infinity  of  pt  is  simple.  The 
result  is  to  be  expected  because  pl  is  a  constant  multiple  of  B13Bu~l :  so  that 
an  infinity  of  pl  is  a  zero  of  012,  that  is,  it  is  simple.  The  terms  of  highest 
order  also  provide  relations  among  the  constants  connected  with  any  such 
infinity :  but  these  are  not  our  present  concern. 

165.     The  partial  differential  equation  of  the  first  order  for  any  other  of 
the  functions  p  can  be  constructed  in  the  same  manner :   in  particular,  the 
•  equation  satisfied  byp.2  can  be  derived  from  the  equation  satisfied  by  pl,  through 
interchanging  p^  and  p»,  qt  and  qz',  q^  and  q.,,  a^  and  «*>,  where 

du  '  du' ' 

Note.     Another  proof  can  be  framed,  by  noting  the  relations 


'«    •'10  —  ^12~  •'0  Cl~"l3~  CQ'VJJ* 

,.  2/J  '2  _  f,  •->  Q  2  _  f,  iQ    '1  f,  -ift    2 

L6   172  --  t/4  C70    —  t(   I/is  •'B  °\1 

£-0'*  ==  C~  B  2 C*0    2  C~6    2 
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among  the  theta-functions,  by  using  the  expressions  f«>r  the  constant*  c  und 
the  quotients  of  the  theta-functions,  and  by  ob^-ning  that  0,0.0W~*  is  a  0 
stant  multiple  of  the  quantity  denoted  by  7  and  that  0,0,0,,-*  is  a  constant 
multiple  of  the  quantity  denoted  bv  y9. 

A  third  proof  can  be  framed  by  noting  the  fact  that 

p  L  fa  i  ap, 

is  satisfied  by  p  =  £and  p=  £',  so  that  the  quart ic  equation 


has  ^  and  ^  for  its  roots.     The  analytical  conditions  f<  »r  this  priiju-rty  "t  th"- 
quartic  equation  ultimately  lead  to  the  partial  ditt'eivntial  e<|iiati<>ii  of  the 
oi^der  satisfied  by  pl  . 


166.     The  analysis  in    the    preceding   investigation    lead*    t..    a 
illustration  of  theorems  III  and  IV,  in  §  158.     It  must.  ln>\v»-ver.  be  bonif  in 
mind  that  those  theorems  refer  to  functions  that  are  homoperiodic. 

Now  the  functions  p4  and  pv  are  ix>t  homopetiodic  :   their  j>«-ri'Hl«.  an-  <mly 
commensurable.     But  the  functions  yv  and  pt-  are  hofBoporiodit:  ami  there- 
fore by  the  theorem  IV,  we  must  have  p?  expressible  rationally  in  t.-m 
pf   and    its   first   derivatives,    that   is,    expressible    rationally    in     t- 

Pi,  tfi,  qi- 

The  two  quadratics  that  occur  in  the  investigation  give 

Ac'  -  A'c 


or,  with  the  preceding  notation, 


,2.  1.1.1 
the  required  expression. 

Also 

-/>4/>i4=24//,  -f-  14V 

BO  lhat  we  can  deduce  at  once  a  rational  ••xpivoion  fur  /y,t  in  t.-nn>  ••» 
pt,  (ft,  «/,'.  Expressions  for  p3,  p>,  pl3,  p,3  can  lx-  ileri\e«l  by  int.  n-hang.-  ..t  the 
constants  ,/..,  «4,  a,;  and  expressions  for  the  remaining  function-,  can  U 
derived  by  siinultjincous  interchanges  of  the  variable*  •/  and  »'  and  of  the 
constants  a,  and  a.,. 

As  an  illustration  of  theorem  V  in  §  159,  consider  the  Jacubian  ..t  urn 
functions  pr,  ps  :  and  let 

/-,  y,  I,  in,  n  =  I  ,  - 
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in  any  order.     We  have 
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and  therefore 


90fn  ~  4r? 


'<*(Pr>P*)_         1        (*n(«- 


a  (*,V) 


Consequently 


01- 


9~r 


,       ,  D 

.  tr  .  Is  .  mr  .  ms  .  nr  .  ns  .  rrs  , 


where 


- 

rl  .  rs     sl.s 


rm  .  rs     sm  .  sr 


P 


rn.rs     sn  .  sr 


so  that  the  square  of  the  Jacobian  of  pr  and  pg  is  an  even  polynomial  in  r  and 
s  of  joint  degree  six. 

Similarly,  we  find 

{/  (pf,  prs)}2  =  j^2  prt2p,m2pm 

~  Jo2  (Prt~  +Pr2  •  at  —  rm  .  rn  .  nt]  [p^  +  p,'-  .  am  —  rn  .  rt  .  sm\ 

x  {Prs"  +  Pr2  •  sn  —  rt  .  rm  .  sn}  ; 

and  so  for  other  instances  of  Jacobians.  So  long  as  the  Jacobians  are  formed 
from  any  two  of  the  fifteen  functions,  the  algebraical  equation  between  two 
functions  and  their  Jacobian  is  of  even  degree  in  the  Jacobian.  It  is  easy  to 
verify  that 


is  an  even  polynomial  in  prm  and  pm  of  degree  six  ;  and  from  general  con- 
siderations (but  without  having  constructed  the  respective  equations)  I  infer 
that 

J(Pr,P*t),       J(pnn,p*t) 

•each  of  them  satisfy  an  equation,  quartic  in  its  own  Jacobian  and  of  the 
degree  twelve  in  the  term  free  from  the  Jacobian. 

As  a  last  illustration,  consider  a  special  case  of  theorem  VI  in  §  1GO. 
The  derivative  of  p}  with  respect  to  u,  already  denoted  (§  164)  by  qlt  is  quadruply 
periodic.  It  is  homoperiodic  with  p1;  but  it  is  not  homoperiodic  with  p2, 
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their  periods  being  only  commensurable.     But  fj*,p*,pt*  an-  li-.iii"jM  umlic 
and  therefore,  by  the  theorem,  «/,*  is  rationally  ••xjnvssiblr  in  t.-nn-  <>t  />!*,/>«*• 
and  the  Jacobian  of/),3  and  p.?\  that  is,  g,1  is  rationally  rxpn  -<>il>l<-  in  t«  rms  of 
/*,,  />,,  and  J  (pi,  pz).     The  actual  expression  can  be  obtained  in  a  variety  of 
ways,  requiring  mere  algebra  for  the  purpose.     Proceeding  from  the  relation 


already  obtained  for  qlt  we  find  ultimately  the  following  ivsnlt.    b-t  I  J   I 
denote  0^  —  0%,  o^  —  ar,  ...  as  usual;  write 

A  =  (p?—pfy  -  2  .  12'ov+p,')  *!«•; 

*r  =P?  -  pr  +  12  (Ir  +  2r),  for  r  =  1  .  2.  •'{,  J 
and,  for  any  quantity  f,  let 


Then  a  rational  expression  for  qf  is 
64  .  ^2127  .  A  +  128  .  127^13 

=  (S4  +  S2  A  +  A«)  (3*.  A  +  *,')  -  (5,  +  5,  A)  (3*,1  A  +  A'). 

Other  examples  can  easily  be  indicated:   these  will  suffice  t«>r  th«-  prt«ent 
purpose. 
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Abel's  theorem  partially  extended  to  double 
integrals  involving  a  couple  of  algebraic 
functions  of  two  independent  variables, 
193-197. 

Accidental  singularity,  61 ;  (see  unessential 
singularity). 

Algebraic  functions  in  general,  61,  170  et  seq. ; 
rational  functions,  involving  one  algebraic 
variable,  171,  and  two  algebraic  variables, 
173;  integrals  of,  178  et  seq. 

Algebraic  relations  between  homoperiodic 
functions,  261  et  seq. ;  illustrations  of,  from 
hyperelliptic  functions,  265  et  seq. 

Analytic  function,  59. 

Analytical  continuation,  60,  80. 

Appell,  147,  235,  239. 

Baker,  H.  F.,  110,  131,  261,  266. 

Berry,  170. 

Borel,  77,  78,  126. 

Boundaries   of  a   region  for  certain  fields  of 

variation,  and  their  frontier,  20,  24. 
Brioschi,  266. 
Bromwich,  72. 
Burnside,  W.,  26,  58,  237. 

Campbell,  42. 

Canonical  form  of  lineo-linear  transformations, 
26;  leads  to  powers  of  the  transformation, 
28; 

of  equations  for  quadratic  frontier,  51 ; 
of    rational    functions    which    involve 
algebraic  variables,  171,  173. 

Castelnuovo,  170. 

Cauchy,  4. 

Cauchy's  theorem  as  to  the  integral  of  a 
function  of  a  single  complex  variable  ex- 
tended by  Poincar6  to  functions  of  two 
complex  variables,  13,  159. 

Conformal  representation  with  one  variable 
extended  to  two  variables,  18. 


Continuation  of  regular  functions,  analytical, 

80. 

Continuity  of  a  function,  region  of,  81,  82,  86. 
Continuous  function,  59. 
Continuous  groups,  Lie's  theory  of,  applied  to 

determine     invariants    and     covariants     of 

quadratic  frontiers,  40,  42. 
Contour  integrals,  as  used  by  Cousin,  131  et 

seq. 
Cousin,  130,  147. 

Dautheville,  80,  126. 

Dependent  variables,  number  of,  2 ;  used  for 
a  kind  of  inversion,  4. 

Divisibility  (relative)  of  two  regular  functions, 
112. 

Domain,  57. 

Dominant  function,  71. 

Double-integral  expressions  connected  with 
coefficients  in  the  expansion  of  regular 
functions,  64. 

Double  integral  for  real  variables,  application 
of  theorem  by  Stokes  on,  157. 

Double  integrals,  denned  for  two  complex 
variables,  154 ;  Poincare's  extension  of 
Cauchy's  theorem  for  functions  of  a  single 
variable,  159 ;  residues  of,  with  examples, 
160  et  seq. 

Double  integrals  of  rational  functions  in- 
volving two  algebraic  variables,  187 ; 
equivalent  forms  of,  189 ;  conditions  that 
they  should  be  of  the  first  kind,  190 ; 
Abel's  theorem  partially  extended  to, 
193. 

Double  theta-functions,  249,  253  et  seq. 

Enriques,  170. 

Equivalent  functions,  134,  141. 

Essential  singularity,  61,  83,  119,  123;  be- 
haviour of  a  function  at  and  near  an,  77, 
83;  functions  devoid  of,  125. 
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Field  of  variation,  in  general,  57  ;  for  periodic 
functions,  with  one  pair  of  periods,  224 ; 
with  two  pairs  of  periods,  225 ;  with  three 
pairs  of  periods,  231 ;  with  four  pairs  of 
periods,  236,  together  with  a  modified  two- 
plane  representation  of  the  variables,  237. 

First  kind  of  double  integrals,  conditions  for, 
190;  extension  of  Abel's  theorem  to, 
193. 

First  kind  of  single  integrals  of  algebraic  func- 
tions of  two  variables,  178 ;  initial  condition 
as  to  form  of  subject  of  integration,  180; 
equivalent  forms  of,  180,  with  the  necessary 
relations,  185 ;  do  not  exist  for  general 
equations,  187. 

Four-dimensional  space,  used  to  represent  two 
variables,  5  ;  used  by  Poincare  in  connection 
with  double  integrals,  153. 

Free  functions,  208;  properties  of  two,  209- 
212. 

Frontier  of  a  region  in  certain  fields  of 
variation,  20,  24 ;  its  analytical  expression, 
21 ;  invariantive,  for  lineo-linear  transforma- 
tions, 32 ;  quadratic,  34. 

Functions  devoid  of  essential  singularities, 
everywhere,  125 ;  in  the  finite  part  of  the 
field,  130  et  seq. 

Geometrical  representation  of  two  variables, 
Chapter  I ;  in  four-dimensional  space,  5  ;  by 
means  of  a  line  in  ordinary  space,  7  ;  by 
means  of  two  planes,  one  for  each  of  the 
variables,  13. 

Gordan,  25. 

Grade  of  two  uniform  quadruply  periodic 
functions,  260. 

Hadamard,  126. 

Hartogs,  62,  123,  131. 

Hermite,  4,  131. 

Hobson,  1. 

Homoperiodic  functions,  algebraic  relations 
between,  261  et  seq. 

Humbert,  170. 

Hurwitz,  126. 

Hyperelliptic  functions  of  order  two  used  to 
illustrate  algebraic  relations  between  homo- 
periodic  functions,  265  et  seq. 

Independent  functions,  208. 
Infinitesimal  periods  excluded,  213-216. 
Integral  function,  60. 
Integrals,     of     functions    of    two    variable 

(Chapter  VI);    of  algebraic   functions,  178 

et  seq. 


Invariant  centre*  of  lineo-lim-ar 
tions,  99. 

Invariantive   frontiers  for  lineo- linear  trsa*- 
formations,  83 ;   simplest  forms  of,  S4,  17. 

Invariants  and  eovariants  of  quadratic  frontiers. 
39;  invariants  alone,  48. 

Inversion,  a  kind  of,  4. 

Irreducible  place*  of  quadruply  periodie  fane- 
tions,  257 ;  any  set  exprewibU  by  a  ntafk 
place  in  an  associated  two-plan*  rupritonta 
tion,  257 ;  their  number  for  level  values  of 
two  functions  is  finite,  966,  and  is  indepen- 
dent of  those  level  values,  869. 

Jacobi,  14,  26. 

Jacobian  of  two  homoperiodic  fnneHona,  M4 ; 
used,  in  connection  with  the  two  functions, 
for  the  rational  expression  of  other 
periodic  functions,  265 ;  equation 
by,  when  they  are  hyperelliptic,  975. 

Jordan,  26. 

Konigsberger,  255. 
Krause,  266. 
Kroneoker,  4. 

Laguerre,  1'2*>. 

Larmor,  157. 

Laurent's  theorem  extended  to  function*  of 

two  variables,  87-91. 
Level     places     of     two     uniform 

(Chapter    VII)  ;    most    exist    for 

values  of  the  functions,  203. 
Level  values  of  a  regular  function,  10* 

of,  111. 

Levi,  E.  £.,  128. 
Lie,  25,  40,  42. 
Line  in  space  used  to  represent  two 

variables    simultaneously,    7 ; 

upon  use  of  whole  line,  11 ;  by 

the    points    where    it    cuts    two    parallel 

planes,  12. 
Lineo-linear     transformations.     Chapter     II  . 

canonical  form  of,  26;   powers  of,  '2- 

variant  centres  for,  99;  invariantive  frontier* 

for,  32 ;   property  of,  when  coefficient*  are 

real,  85;  periodic,  59. 
Lines,  Volterra's  functions  of.  18. 

Meromorphic  function .  •'•!. 

Multiform  function,  68. 

Multiplicity,  of  a  siinulUnooo*  ***_*  ***» 
uniform  functions,  168;  uurimil  •*  i 
double  integral,  169;  of  *  Ur«i  valnt  of 
two  functions,  as  a  doable  integral.  !•». 
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Ncether,  170. 

Non-essential  singularity,  61 ;  (see  unessential 
singularity). 

Order  of  multiplicity,  of  a  common  zero  of 

two  uniform  analytic  functions,  205,   209 ; 

of    level    values   of    two   uniform    analytic 

functions,  212. 
Order,  of  zero  of  a  regular  function,  111;  of 

pole  of  uniform  function,  119. 
Ordinary  place,  60. 
Osgood,  62. 

Pairs  of  periods  for  uniform  functions  of  two 

variables  (see  period-pairs). 
•  Periodic  functions  in   two  variables  (Chapter 
VIII). 

Periodic  lineo-linear  transformations,  19,  28, 
52. 

Period-pairs,  if  infinitesimal,  are  excluded, 
213  ;  may  not  be  more  than  four  for 
uniform  function  of  two  variables,  216-223 ; 
one,  224  ;  two,  224,  with  the  different  cases ; 
three,  226,  with  the  different  cases,  and  the 
general  result,  231;  four,  232,  with  the 
different  cases,  235. 

Picard,  Preface,  5,  14,  26,  77,  78,  92,  152, 
153,  156,  161,  169,  170,  178,  193,  197. 

Picard's  theorem,  on  functions  that  cannot 
acquire  assigned  values,  extended  to  func- 
tions of  two  variables,  78. 

Picard's  theorem  concerning  single  integrals 
of  rational  functions  involving  one  algebraic 
variable  extended  to  integrals  of  rational 
functions  involving  two  algebraic  variables, 
180-187. 

Poincare,  Preface,  1,  4,  5,  13,  26,  71,  126, 
131,  153. 

Poincare's  extension  of  Cauchy's  theorem  to 
double  integrals,  159  ;  with  inferences,  160  ; 
extension  to  the  residues  of  double  integrals, 
160,  161,  with  examples,  161  et  seq. 

Pole,  61,  85  (see  unessential  singularity) ;  ex- 
pression for  uniform  function  in  the  vicinity 
of,  119  ;  sequence  and  order  of,  120. 

Polynomial,  when  a  regular  function  is  a, 
74  ;  properties  of,  as  regards  singularities, 
124. 

Prym,  266. 

Quadratic  frontiers,  34 ;  invariants  and  co- 
variants  of,  39 ;  suggested  canonical  form 
for,  51. 

Quadruply  periodic  functions,  253  et  seq. ; 
level  places  of  two,  257 ;  satisfy  an  algebraic 


partial    differential    equation    of    the    first 
order,  262,  with  example,  273. 

Bational,  any  uniform  function  entirely  devoid 
of  essential  singularities  must  be,  126. 

Bational  function  connected  with  algebraic 
equations  in  two  independent  variables, 
most  general  form  of :  (i)  when  there  is 
one  equation,  171;  (ii)  when  there  are  two 
equations  in  two  algebraic  variables,  173 ; 
integrals  of,  178  et  seq. 

Kational  function,  singularities  of,  125. 

Beducibility  (relative)  of  two  regular  functions. 
115. 

Region  of  continuity  of  a  function,  81 ;  its 
boundary,  82,  86. 

Regular  functions,  any  uniform  function  having 
essential  singularities  only  in  the  infinite 
part  of  the  field  is  expressible  as  the 
quotient  of  two,  147. 

Regular  functions,  60;  fundamental  theorem 
relating  to,  62 ;  double  integral  expression 
for  the  coefficients  in  the  expansion  of,  64 ; 
one  property  of,  73 ;  condition  that  it  is  a 
polynomial,  74 ;  analytical  continuation  of, 
80 ;  level  values  of,  108  ;  relative  divisibility 
of,  112. 

Relative,  divisibility  of  two  regular  functions, 
112 ;  reducibility  of  functions,  115. 

Riemann,  4,  16. 

Riemann's  definition  of  a  function  extended 
to  two  functions,  16. 

Sauvage,  58. 

Severi,  170. 

Simart,  Preface,  92,  152. 

Simultaneous  poles  of  two  uniform  analytic 
functions  exist,  204 ;  usually  is  an  isolated 
place,  211. 

Simultaneous  unessential  singularities  of  two 
uniform  functions  do  not  exist  in  general,  204. 

Simultaneous  zero,  of  two  regular  functions, 
must  exist,  202 ;  likewise  for  two  uniform 
analytic  functions,  203 ;  usually  is  an 
isolated  place,  207,  209,  but  there  may  be 
exceptions,  208. 

Single  integral,  152. 

Single  integrals  of  algebraic  functions  in- 
volving two  algebraic  variables,  178 ; 
equivalent  forms  of,  180,  with  necessary 
relations,  185 ;  first  kind  do  not  exist  for 
general  equations,  187. 

Singularities,  61,  82,  119 ;  of  a  rational 
function,  125. 

Stokes,  157. 
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Theta-functions,    triple,    240   et   seq. ;    even 

functions  and  odd  functions,  2-18;   double, 

249,  253  et  seq. 
Tied  functions,  208. 
Transcendental  function,  60. 
Triple  theta-functions,  240 ;   effect  on,  caused 

by  increments  of  periods,  242,  by  half-period 

increments,  250;  two  sets  of,  251  et  seq. 
Triply  periodic  functions,  238. 
Two    functions,    everywhere    regular    in    the 

Unite  part  of  the  field,  must  vanish  at  some 

common  place,  202  ;  likewise,  when  they  are 

uniform  and  analytic,  203. 
Two-plane  representation  of  the  real  parts  of 

the   variables   used   for   quadruply  periodic 

functions,  237,  257. 
Two-plane  representation  of  two  variables,  13  ; 

some  properties  of,  14;  limitations  of,  19. 

Umbral  symbols  introduced  for  coefficients  in 
homogeneous  forms,  41. 

Unessential  singularity,  61,  83,  119;  ex- 
pression of  uniform  function  in  the  vicinity 
of,  121 ;  is  an  isolated  place,  122. 

Uniform  analytic  function  must  acquire  an 
infinite  value,  72,  and  a  zero  value,  76, 
and  an  assigned  finite  value,  76. 

Uniform  function,  58. 

Uniform  periodic  functions  (Chapter  VIII). 


Valeutiner,  25. 
Vicinity  of  a  place,  68. 
Vivanti,  12. 
Volterra,  18. 

Weien»tra«w,  I'rtjart.  4,  77,  80,  82-06,  9», 
101,  105,  11*2,  122,  114,  141,  114,  *». 
261. 

Weier8tra»8'«  theorem  on  the  behaviour  of  a 
uniform  coutinuouN  analytic  function  in  Uw 
vicinity  of  an  ordinary  plaoc.  W;  variou* 
cases  of,  1M5,  07,  100;  example  of.  102; 
alternative  method  of  proceeding  in  one 
caw,  105. 

Weieratrasb'ri  theorem  on  function*  entirely 
devoid  of  eaaential  singularities,  126 ;  proof 
of,  126-129 ;  on  functions  having  eeaential 
singularities  only  in  the  infinite  part  of 
the  field,  130,  with  Cousin's  proof,  110 
et  seq. 

Weierstrass's  theorem  on  innnitnumal  period*. 
214. 

Weierstraua'H  theorem*  on  algebraic  relation* 
between  homoperiodic  functions,  261  el  «eq. ; 
illustrated  by  hyperelliptic  fonctMMW,  Ml 
et  seq. 

Zeros  (selected)  of  the  theU- functions  of  tvo 
variables,  886* 
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science  of  Mathematics  not  the  least  interesting  and  not  the  least  important  i*  the  Theory  ol 
Functions.  To  this  the  author  devotes  over  six  hundred  large  size  page*;  y«l.  with  the  end 

which  he  has  in  view,  we  cannot  say  there  is  a  page  too  many."     .tthn,., 

"  The  want  of  a  treatise  on  this  subject  has  too  long  caused  a  serious  gap  in  our  *•">**  ilinal 
literature;  and  it  maybe  at  once  said  that  Dr  For-yth's  |K>ok  supplir-  th.it  u.mt  -..  r.unplt  1. 1, 
that  it  is  not  likely  to  l)e  felt  again  for  a  lon^  time  t<i  eome.  l)i  I  m-uii  h.i-  mim-d  Ml  giving  a 
complete  introduction  to  the  theory;  and  it  may  safely  be  said  that,  with  hi-  book  M  a  guide, 
the  task  of  the  student  who  wishes  to  enable  himself  to  follow  it-  vai ion- 
will  have  lost  half  its  difficulty."  Suture 


LECTURES  ON  THE  DIFFERENTIAL 
GEOMETRY  OF  CURVES  AND   SURFACES 

Large  Royal  8vo.     21s  net 

''There  are  two  well-known  and  excellent  treatises  on  the  subject,  by  Darboux  and  Bianebi 
respectively;  but  hitherto  there  has  been  nothing  corresponding  to  them  in  Kngli-h.  The 
author's  unrivalled  power  of  dealing  with  complicated  analysis  is  admirably  illuntratod  by  the 
section  on  differential  invariants.  It  would  be  very  difficult  to  improve  upon  this.  On  every  on*  of 
these  points  Dr  Forsyth  writes  with  complete  mastery,  and  gives  a  mo.-t  valuable  net  of  example*.... 
Dr  Forsyth  may  be  congratulated  on  producing  a  work  of  great  interest  and  value.  wbi< 
perhaps  the  best  treatise  that  he  has  ever  composed."  .\ntin, 

"Le  present  ouvrage  vient  done  combler  une  lacune....Les  demonstration-  dr  M.  Fornyth  Mat 
presentees  avec  beaucoup  de  clarte  et  de  precision.  Selon  la  tradition,  fort  bonne,  de*  aotoon 
anglais,  le  texte  est  accompagne  de  nombreux  exetnples  et  de  prubK-me-.  II  i-on-utiif  on  guide 
utile  non  seulement  pour  ceux  qui  veulent  s'initier  au\  methodes  de  la  Geoin.'-tne  mfiniteaimale. 
mais  aussi  pour  tous  ceux  qui  enseignent  cette  branche." 

Internationale  </«•  /"/  «t  .i/n/A/>Mjjfiu> 


THEORY  OF  DIFFERENTIAL  EQUATIONS 

Demy  8vo.     In  four 


Part     I.  Exact  Equations  anrl   Pfaff's  Problem.      10*  m  t 

Part  II.  Ordinary  Equations,   not  linear.      In  two  volumes.      JOs  n.-t 

Part  III.  Ordinary  Linear   Equations.     In  on,-  N.-lnm.-.      1  J-  •»!   m-i 

Part  IV.  Partial  Differential  Equations.     In  two  voluraes.  n.-t 


We  have  before  us  the  two  concluding  volumes  of  I'rof.  For->tli^  monuiiMnU)  Theory  « 


e     a  . 

Differential  Equation*.     The  completion  of  so  great  a  work  i-  !• 
unnoticed.     No  mathematical  treatise  on  the  same  scale  lm>  iipp-an-i 

1 


unnoce.        o 

his  Theorie  Generate  des  Surface*  in  1896.     What  Darboux1  work  i., 

Geometry,  Prof.  Foi-syth's  will  be  to  the  student  of  the  pure  theory  ol 

The  carefulness  and  lucidity  of  his  exposition  remain  unimpaired 

mathematical  research  is  to-day  more  vigorous  and  better  .1 

largely  to  Prof.  Forsyth  that  the  credit  is  due." 
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Honorary  Fellow  of  Pembroke  College,  Cambi-idge.  Second  edition.  Demy  8vo. 
15s  net 

An  Elementary  Course  of  Infinitesimal  Calculus.     By  HORACE  LAMB, 

LL.D.,  D.Sc.,  F.R.S.,  Professor  of  Mathematics  in  the  Victoria  University  of  Man- 
chester. Second  edition.  Crown  8vo.  12s 
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